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OBILIAA XAPAKTEPUCTHUKA PABOTbI

KntoueBbie ciioBa: BpeMeHHOU psj, aBToperpeccuoHHbie moaenu, ARIMA,
SARIMA, Econometric Modeler, MATLAB.

AKTyaJIbHOCTh TE€Mbl. AHAIW3 BPEMEHHBIX PSAJOB B YCIOBUSX OBICTPO
MEHSIOIIETOCS PhIHKA UMEET OOJIbLIIOE 3HAUCHUE JI OLICHKU TEKYIIUX TEHIACHIUN U
BbIpA0OOTKH HAyYHO OOOCHOBAHHOW SKOHOMHYECKOW CTpaTeruu, Kak B paMKax
OTJEIbHOM KOMIaHUM, TaK U Ha TOCYJJaPCTBEHHOM ypPOBHE.

Lenp paboThl — HUCCIEI0BaHKE BO3MOXXHOCTEN UCTIONB30BAHUS COBPEMEHHBIX
METOJIMK M KOMIBIOTEPHBIX CPEJICTB MOJEIMPOBAHUS JUIsl pEUIeHUs 3ajad
IPOrHO3UPOBAHMS B IKOHOMETPUKE.

OOBEKT UCCleI0BaHNs — ABTOPErPECCUOHBIE MOJIENTU BPEMEHHBIX PSI/IOB.

[IpenmeToM Hccaea0BaHMs SBISETCS CPABHUTENBHBIA aHamu3 3(PEKTUBHOCTH
pElIeHHs 3a/1a4 MPOTHO3a C UCTIOIb30BaHUEM Mojieniel BpeMeHHbIX psiioB ARIMA u
SARIMA

3ajmaun paboTH: M3ydeHUE mpeaMeTHor obOmactu u mpwioxenus MATLAB
Econometric Modeler, mpemo6paboTka W TeCTHpOBaHHME MAaHHBIX IS aHAJIN3A,
MOCTPOCHHE U OLIEHKA MapaMeTPOB aBTOPETPECCUOHHBIX MOJIEIEH BPEMEHHBIX PSIIOB
ARIMA u SARIMA, cpaBHuTeNnbHBIM aHamu3 3(PGEKTUBHOCTH PEIICHUS 3a7a4
IPOrHO3a Ha OCHOBE MOCTPOEHHBIX MOJIEIIEH.

PaboTel cocTouT U3 3 1JIaB U ABYX NMPUI0KEHUH, o0muii 06beM 50 cTpaHuUIlbl,
15 mtrocTparuii, CIHUCOK MCIOJIB30BAHHOM JIUTEPATyPhl COCTABIAIOT 43 HCTOYHHUKA.



ATI'YJIbBHASA XAPAKTAPBICTBIKA PABOTbI

KitouaBbig Ccl0BBI: 4YacoBbl IIdpar, ayraparpacidubil  Mamdii, ARIMA,
SARIMA, Econometric Modeler, MATLAB.

AxTyaJlbHaCIlb TOMBI. AHaJIi3 YaCcOBBIX IIPparay Ba YMOBax pbIHKaA, SIKI XyTKa,
3MsHSELa, Mae BsAJIIKae 3HAYPHHE Ui aA3HaKl OSATYYbIX TOHAIHIBIA 1 BBITPAIOYKI
HAaBYKOBa a0rpyHTaBaHall 5KaHaMI4HaW CTPATAril, IK y paMKax acoOHail KaMIaHii, Tak
1 Ha I3SIp>KayHBIM Y3pOYHI.

Mbsra paboThl — JaciielaBaHHE MarybIMacisly BBIKAPBICTAHHS CY4YaCHBIX
METOJBIK 1 KAMITyTapHBIX CPOJKAY MaJRJIsIBaHHS IS PAIldHHS 33j]lau MparHa3aBaHHs
Y DKaHaMETpBIKE.

AOG'eKT macienaBaHHs - ayTaparPICIMHBIA MaJIdJI1 YaCOBBIX IIdparay.

[Ipagmeram nacnenaBaHHs 3'sAynseriia napayHaJIbHbI aHai3 A(EKThIYHACI
paldHHS 3a/1ay MparHo3y 3 BhIKApbICTAHHEM MaJauisty yacaBbix nmparay ARIMA i1
SARIMA

3amaubl paboTHI: BBIBYYIHHE MpaaMeTHail BoOmacii 1 mamatky MATLAB
Econometric Modeler, mepamamnparioyka i TacuipaBaHHE JaHBIX IS aHATI3Y, Ma0y10Ba
1 alPHKa Tapamerpay ayTaparpdciMHbBIX Majpiaed dacoBblx mmparay ARIMA i1
SARIMA, napayHanbHbI aHaTi3 3QEKTHIYHACII BRIPAIIIHHS 3a]1a4 ITpardHo3y Ha aCHOBE
nabyaBaHbIX MaJdJIei.

Pabora ckmamaera 3 Tpox pasazenay i AByX MPbIKIaIaHHSY, aryiabHbI a0'ém 50
CTapoHaK, 15 UTroCTpallblif, CIIiC BEIKApBICTaHAM JITapaTyphl 3MsiIrdae 43 KpbIHIIIbL.



GENERAL WORK CHARACTERISTIC

Keywords: time series, autoregressive models, ARIMA, SARIMA, Econometric
Modeler, MATLAB.

Relevance of the topic. Time series analysis in a rapidly changing market is of
great importance for assessing current trends and developing a scientifically based
economic strategy, both within an individual company and at the state level.

The purpose of the work is to study the possibilities of using modern techniques
and computer modeling tools to solve forecasting problems in econometrics.

The object of study is autoregressive time series models.

The subject of the study is a comparative analysis of the effectiveness of solving
forecast problems using time series models ARIMA and SARIMA

Objectives of the work: study of the subject area and the MATLAB Econometric
Modeler application, preprocessing and testing of data for analysis, construction and
evaluation of parameters of autoregressive time series models ARIMA and SARIMA,
comparative analysis of the effectiveness of solving forecast problems based on the
constructed models.

The work consists of 3 chapters and two appendices, a total volume of 50 pages,
15 illustrations, a list of references 43 sources.
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