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Oo01mas xapakrepucTuka padoThbl

Maructepckas nuccepranus, 47 c., 14 puc., 11 uctouHukos, 2 npuiI.

KunroueBbie cnoBa k maructepckoit auccepramuu: MAKPOSKOHOMUKA,
BBII, BPEMEHHOI P4JI, TPEHJI, ABTOPEI'PECCHUS, CKOJIB3AIIEE
CPEJJHEE, ARMA, ARIMA, MAIIIMHHOE OBYUYEHME, CJIYUYAWHbIN JIEC,
TPAJIMEHTHBIN BYCTUHT, AHAJIN3 HACTPOEHUI.

OOBEKTOM  HWCCIIEHOBAHUS  SBIISIIOTCS  TOKA3aTeNd  AKOHOMHMYECKOU
AKTUBHOCTH U UX MPOTHO3.

[lems pabOTHI — MPOBECTH HCCIICIOBAHUE OCHOBHBIX MaKPOIKOHOMHYECKHX
nokazareneil. IlocTpouTh MNPOrHO3bI C TOMOUIBIO PA3IUYHBIX COBPEMEHHBIX
METOJIOB, CPABHUTH HUX.

JInst perieHns UCoJIb30BAIUCH TAKUE MHCTPYMEHTHI KaK BPEMEHHBIE PSIbI,
mogemn ARMA u ARIMA, mMeroabl MalmuHHOTO OOy4YeHUsl CIydailHOTO Jieca U
I'PAJIMCHTHOTO OyCTHHTA, aHAJIN3 TEKCTOBBIX JAHHBIX JUIS BBISIBJICHUS HACTPOCHHA.

B pesynbrare crnporHo3upoBaHbl HEKOTOPBIE IIOKA3aTeld C IMOMOIIBIO
Pa3IMYHBIX METOJOB, MPOBEJECHO UX CPABHEHHUE IO CTATUCTUYECKUM IOKA3aTEIIAM
3a ONpEIEICHHbId MPOMEXYTOK BpeMEHH. B mpouecce ucciieloBaHUS MOJAEIH
YAYYIIAIACh JIJIS TOBBIICHHS 3P ()EKTUBHOCTH MPOTHO3a.



General characteristics of the work

Master's thesis, 47 p., 14 fig., 11 sources, 2 appendices.

Keywords for the thesis: MACROECONOMICS, GDP, TIME SERIES,
TREND, AUTOREGRESSION, MOVING AVERAGE, ARMA, ARIMA,
MACHINE LEARNING, RANDOM FOREST, GRADIENT BOOSTING,
SENTIMENT ANALYSIS.

The object of the study is the indicators of economic activity and their
forecast.

The purpose of the work is to conduct a study of the main macroeconomic
indicators. To make forecasts using various modern methods, compare them.

Tools such as time series, ARMA and ARIMA models, random forest and
gradient boosting machine learning methods, and text data analysis to identify
moods were used for the solution.

As a result, some indicators were predicted using various methods, and they
were compared according to statistical indicators over a certain period of time. In
the process of research, the models were improved to make the forecast more
effective.



