
OT3hIB 

Ha aBTopecpepaT .LJ.H.CcepTaum1 f pe6eHin;imosoi1 Ane1<catt,n:pb1 AH,n:peeBHI>I 

«Mo.LJ.em1 11 MeTO.LJ.hI nporH03HposaHH51 ce-resoro Tpatj_)11Ka B reTeporeHHhIX 

cen1x c yLieTOM ero CTaT11cn1qecKMX xapm<Tep11cTMK», 

npe,n:cTaBneHHOM Ha COMCKaH11e yqeHOM CTeneHH KaH)].I1.[(aTa TeXHMt:IeCKI1X H.ayK 

no cneu1rnnhHOCT11 2.2.15. C11cTeMbJ, cen1 11 ycTpOHCTBa TeneKOMMyH11Kau11M. 

ITporH03HpoBaHMe xapaKTep11CTHK ceTeBoro Tpacp11Ka Ba)I<Helirna51 3a,n:al.Ja ,n:n51 

OilTHMM3aU,MH pa60T.bl CeTM 11 )J.l1HaM11qec1<0ro ynpaBJieHl15I ceTeBhIMl1 H 

Bbl11HCJIHTeJibHbIMH pecypcaMH. Oco6eHHO a1nyanI>HO cocTaBJieH11e rrporH030B 

ceTeBoro Tpatj).1:1Ka B paMKax reTeporeHHI>IX ceTei1 11 Mar11cYpaJihHhIX ceTett, oco6eHHO 

c Il05IBJieHI-feM rro.uxo,n:a rrporpaMMHOM KOHtj)11rypau.m1 ceTeBOH I1HcppacTpyKTYP'hL 

IIo,n:6op nO.LJ.XO.LJ.5II.lll1X MO)J.enei1 11 MeTO.LJ.OB rrporHo311posamu1 ceTeBoro Tpacp11Ka, 

KOTopbie cnoco6HhI nporH03IIposaTb 3HacmMbie xapaKTepIICTIIKl1 ceTeBoro Tpaqnma 

51BJI51eTC51 B3)KH0i1 3a,D.aLJei1 c T01iKM. 3peHl15I 3KcnnyaTaU,11M. ceTeBOH 11HCppacTpyKTYPhI. 

Tpa,n:11u.110HHbie rro,n:xo,D.b1, TaKHe KaK ARJMA (Autoregressive Integrated Moving 

Average) JTII6o GARCH (Generalized Autoregressive Conditional Heteroscedasticity) 

o6na,n:aIOT 60JiblllIIMI1 B03MQ)KHOCT51MM. nporH0311pOBaHl15I xapaKTep11CTl1K ceTeBoro 

TpacpHKa npII OTHOCl1TeJihHO He6oJibllll1X BpeMeHHhIX npoMe)l<YTKax nocTpoeHM51 

nporHo30l3. UenhI-O ):l11ccepTau,110HHOH pa6oThT HBJJHeTcH pa3pa60TKa MO):lerrei1 11 

MeTOJ:lOB rrporH03HpoBaHH5I ceTeBoro Tpac]?11Ka c y'leToM ero HeO,l:lHopo,l:lHOH cTpyKTYPhI 

)].JI5I ITOBblllieHH5I TOqHOCTM rrporH0311pOBaHl15I pa3HOf0 nma Tpatj)11Ka B reTeporeHHOH 

ceTl1, 'ITO Il03BOJI5IeT C,[leJiaTb BhIBO)]. 06 ee ar<TyaJibHOCTl1. 

ITonyqeHbI cne):ly1-0m11e HayqHhie pe3yrroTaThI: 

1. Pa3pa6oTaHa MO)J.enb ARlMA (1,5,4), 06ecrreq1rna1-0rua51 6onbrny1-0 

TOqHOCTh COCTaBJJeHH51 rrporH030B ceTeBoro Tpacp11Ka. 
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2. P33pa6oTaHa MO)].eJII, AR1MA(2,2,5)-GARCH(2,0), c 

cpe.JJ.HeKBa.JJ.paniY.HOtt 011Itt6Koi1 8,So/o rrptt rrporHo3e Ha O.JJ.l1H mar anepe.n: l1 Ha 7,6% 

rrp11 rrporHo3e Ha .JJ.Ba rnara Brrepe.JJ.. 

3. IIpe.JJ.JJO)KeH MeTO.JJ. nporH0311poBaH115I TpacpttKa c noMOUJ.bfO Helipottttoi1: 

ceni LSTM (Long short- term memory), .JJ.aHHhli1 MeTO.JJ. no3BOJU£eT nonyY.HTb nporHo3 

TpaqmKa reTeporeHHOM MHOfOCJIOHHOH cenL 

IIonyi:1eHttb1e aBTOpOM pe3y JJbTaTbI 06na.n_a10T ttaylrnoi1 HOBH3HOH YI YIMeJOT 

rrpaKTHt:fecKyIO ueHHOCTh. ABTopecpepaT Harr11caH rpaMOTHhIM TeXHHqecKllM 5I3bIKOM, 

MaTep11aJI l13JTQ)KeH rror11qHo l1 )lOCTaTOt:fHO ITOJTHO OTpa)I<aeT CO.JJ.ep)Kai-rne pa60TbI. 

Do aBTopecpepaTy HMeIOTC51 cne.JJ.YJOIII.He 3aMet:faH115I: 

1. IIptt BBe.JJ.eHHH TecTa lllanHpo-YttnKa crre.JJ.YeT y1<a3aTI> ycrroBH5I 

rrp11MeHI1MOCTH TaKoro llHCTpyMeHTa .JJ.JUI ceTeBoro Tpacpm<a rrpH rrporH0311pOBaHl1I1 Ha 

tteCKOJII>KO maroB Brrepen. 

2. IIp11 orr11caH1111 rrpoue.JJ.yphI ycTpatteHl15l TpeH.n,a BpeMeHHoro p5I.JJ.a, aBTop 

rrp11BO.JJ.l1T B rrp11Mep TecT ,[(11K11-<l>y1111epa. 0 .JJ.HaKo, HY)l(HO rrpenerr:bHO ToqHo yToqHMTh 

OT,LleJJbHOe 3H3LJeHHe ,Ll3HH0f0 TeCTa B paMKaX CT31.J,l10HapHOCTl1, B OTJll1LU1l1 OT 

.JJ.l1cj)cpepeHu11pOBaHI15I. 

3. Ha cTp. 15 rrpYI om1caH1111 8 p11cyHKa .n,orryII.J.eHa rryHKTyau110HHa5I orn116Ka. 

y K33aHH.ble He.JJ.OCTaTKl1 HOC5IT penaKUHOHHblH xapaKTep, He CHH)l<afOT HayLJ:HYfO 

ueHHOCTb pe3yJTbTaTOB, qacTHqHo CHl1MaJOTC5I rrpH 03HaKOMJieHIDI c TeKCTOM .JJ.I1CCep­

TaUHI1. O rrMcaHH'bie B aBTopetpepaTe pe3yrr1TaTI>I pa6oTI>I npe.n.cTaBJJ51JOT HHTepec .JJ.JI51 

pemeHl15l 3anaL1 rrporH0311poBa1-urn Tpacp11Ka reTeporeHHOH ceTYI IT51Toro 11 rrocrre.JJ.YlO­

Il(HX IlOKOJieHJIH. 

JJ:11ccepTaUHOHHa5f pa6oTa f pe6eHIII.I1KOBOH ArreKcaH.JJ.pbI · AH.n.peeBHhI «Mo.JJ.eJT11 

H MeTO.JJ.hI rrporHo311poBaH115I ceTeBoro Tpacpm<a B reTeporeHHbIX cenrx c yqeToM ero 

CTaTHCTHtfeCI<HX xapaI<TepHCTHK» 5IBJUieTC51 3aKOHLieHHOM Hayt:fHO-I<BaJJl1cPl1I<aU,l10HHOH 

pa60TOH, B KOTOpoi1 pemeHa HayLJ:Ha5133)].aLJ:a, HMefOllI.351 Ba)l(HOe 3HaqeHHe )l.JT51 OTµaCJTH 

CB513H. Pa6oTa OTBeqaeT Tpe6oBaHH5IM BAK I< I<aH.JJ.l1.JJ.aTCI<l1M n11ccepTaU,I15IM l1 COOTBeT­

C'rnyeT cneu,HaJThHOCTH 2.2.15. - C11cTeMh1, ceTH 11 ycTpoi1cTBa TeneKOMMYHHKaUHM I1 

OTBeqaeT I<pinepI15IM, l13JTO)KeHHbIM B rr.9 «IlOJTQ)I<eHIDI 0 rrpYICY)K.JJ.eHl1l1 yqeHbIX 
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cTerreHeih>, YTBep)K,[(eHHoro rrocTaHoBnetmeM IIpas11TeJihCTBa Pocc11i1cKoi1 Cl>e,n:epau.1111 

oT 24.09.2013 M~ 842 (c l13M.), a ee aBTOp - fpe6eHI..I.JJiKOBa AneKcaH.upa AH.upeeBHa 

51, Eyp.n.11H AHTOH B na.n.11M11poB111:1, .n.a10 csoe corrracv1e Ha o6pa6oTKY MOHX rrep­

coHaJJbHhJX ,n:aHHblX H BKJll-Ot.IeH11e HX B )].OKyMeHTbl, CB5!3aHH.bie c pa6oTOM )l,l1CcepTa-

l(JiJOHHoro COBeTa. 

ConeTHl1K rettepaffhHoro ,n:11peKTopa no HHHOBal(M5IM 

AO «HTIO rOYI HM. C .11. BaBllJIOBa», 

.ll.OKTOp TeXHifLfeCKHX HayK, ,[(Ol(eHT ~/ A.B. Eyp.ll.HH I 

2024 r. 

Eyp,n:11H AHTOH BJia.n.11MHpoB1-rc.r 

,[(OKTOp TeXHW:IeCKl1X HayK (2.2.15 (05 .12.13) - «CMCTeMbl, ceTH H ycTpOMCTBa TeJle­

KOMM)'HHK3l(HH») 

AKl(J10HepHoe o6mecTBO «Haycrno-npOH3BO,[(CTBeHHOe 06oe,[(I·rnem1e rocy,n:apCTBeH­

HblH onnrc1ecK11ti HHCTHTYT HM. C.11. Bas11rr0Ba» 

(AO «HIIO roM HM. C.H . BaBHJlOBa») 

192171, r. CaHKT-I1eTep6ypr, yrr. Ea6yrnKHHa, ,n:. 36, Koprryc 1 

Terr.: +7 (981) 770-15-24 

E-mail: a.bourdine@goi.ru 


