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CUCTEMA UTEPATUBHBIX ®YHKIINI
W MAPKOBCKHWW ITPOI'HO3 BPEMEHHBIX PSIJIOB

H.I'. Maxapenxko, JI.M. Kapumosa, C.A. Myxameoacanosa, U.C. Kusaszesa

B cratbe M3m0k€HA METOAMKA BEPOATHOCTHOIO IPOTHO3a BPEMEHHBIX PSAJOB HA OCHOBE
CHCTEMBbl CIy4alHbIX HMTEpaTUBHBIX (YHKUUN K3 Teopuu ¢pakranoB. Mrepanuu MpuUBOAIT K
aTTpakTopy (¢pakramy) B NPOCTPAHCTBE KOMIAKTOB. ATTPAaKTOp SBISETCS HOCUTENIEM
WHBapUAHTHOM BEPOSATHOCTHOH Mephl (MyJIbTH(paKTana) B TMPOCTPAHCTBE OOpENEBBIX Mep.
OOpaTHas 3a1a4a COCTOUT B HAXOXKJIEHUU CUCTEMbl UTEPATUBHBIX (PYHKLIUN U UX BEpOSTHOCTEN
II0 OLIEHKAM JMIIMPUYECKONM Mephl. Takue OLEHKHM MOXHO IOJYYUTh W3 BPEMEHHOIO pAla,
UCTONb3Yysl METO/bl CHUMBOJMYECKOM JuHaMukd. Kpome HE0OXOAMMBIX MaTeMaTHYeCKHX
CBEJCHMI, Mbl MPUBOAMM IPUMEP MPAKTUUYECKOIO IpeACKa3aHUsl IOPOrOBBIX 3HAYEHUM
Ir€OMarHUTHBIX BO3MYILEHUH.

ITERATED FUNCTION SYSTEM
AND MARCOVIAN PREDICTION OF TIME SERIES

N.G. Makarenko, L.M. Karimova, S.A. Mukhamejanova, 1.S. Knyazeva

This paper demonstrates a tool for prediction time series on a base of iterated function system
of the theory of fractals. Iterations result in an attractor or fractal in a space of compacts. The
attractor is a support of invariant probabilistic measure or multifractal in a space of Borel
measures. An inverse problem consists of finding iterated function system and its probabilities
by means of empirical measure. The estimates might be obtained from time series by symbolic
dynamics methods. In addition to necessary mathematical material two practical results of
predictions of threshold values for financial time series and geomagnetic storms are represented.



