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PE®EPAT

Junnomuas pabota, 50 c., 17 puc., 8 Tab., 12 HCTOYHUKOB.

Kmouessie cmoBa: MOJIEJIb VAR, MOJIEJIb ARMA, MOJIEJIb B
ITIPOCTPAHCTBE COCTOSHUI, ®WUJIbTP KAJIMAHA, MOJIEJIb ARCH,
[oAXO04 bOKCA-IXKEHKHHCA

OOBEKTOM HCCIEIOBAaHUS SBIISIETCS MOJENb B MPOCTPAHCTBE COCTOSIHUN U
npuMeHeHue mnpoueaypsl ¢uiabTpanuu Kanmana s OleHUBaHUS TapamMeTPOB
mozenu. llenb paGoTel — uWcciaeAOBaHHE METOJOB CBEJIEHHS OCHOBHBIX THIIOB
MoOJIeNiel TapaMeTPUUYEeCKUX BPEMEHHBIX PAIOB K MOJEIH B TMPOCTPAHCTBE
COCTOSIHUMA M TIOCTPOEHUE OIEHOK MapaMeTPOB U MPOTHO3UPYIOUIUX CTATUCTHUK C
npUMEHEHHEM  MOAU(MUIMPOBAHHOW  mponeaypsl  ¢uibTpanuu  Kanmana,
MO3BOJISIIONIEH paboTaTh C HENOJHBIMU JaHHBIMH. Jlns  pemieHus 3ajmay
MPUMEHSIOTCSI METOJIbI SKOHOMETPHUUECKOTO MOJIECIUPOBAHUS U CTATUCTUUYECKOTO
aHaJKM3a, CTATUCTUYECKON Kilaccu(PHUKalMi MHOTOMEPHBIX BPEeMEHHBIX psijoB. Ha
OCHOBE pealbHBIX M MOJICIBHBIX JAHHBIX MPOBEACHO OKCIEPUMEHTAIBLHOE
uccienoBanue 3pGHEeKTUBHOCTH AITOPUTMOB OLICHUBAHUS MTapaMETPOB Mol Ha
ocHoBe (punbTpanuu Kanmana. Jljig mpoBeeHUsT UCCIEIOBAHUN UCIIOJIb30BATKCH:
[T Eviews 8.0, s3piku mporpammupoBanus Python, R, C#, npunoxeHue
Microsoft Office Excel. ITosyueHHbIe pe3yabTaThl MOTYT HMCIIOJIb30BAThCS IS
pa3pabOTKH aJrOPUTMOB OIICHUBAHUS MapaMeTPOB MOJEICH BPEMEHHBIX PSIIOB,
3aMoJHEHUST MPOIYIICHHBIX HATIOACHUN B JaHHBIX, MPOTHO3UPOBAHUS OYIYIIUX
3HAYCHUN BPEMEHHBIX PSJIOB.



PODEPAT

Jeimmomuas nipama, 50 c., 17 peic., 8 Tadi., 12 KpbIHiI.

KmrouaBeist cioBel: MAJIDJIB VAR, MAJIDJIb ARMA, MAJIDJIb V¥
IIPACTOPBI CTAHAY, ®UILTP KAJIMAHA, MAJIDJIb ARCH, TTAJIBIXO/T
BOKCA-JI’KOHKIHCA

Ab'extam jgacneiaBaHHS 3'Aynsenia Maadidb Yy MPacTOpbl CTaHay 1
OpbIMSHEHHE TpampAypsl QuibTpanpli KanMana s anpHbBaHHS MapaMmeTpay
Mamdai. Mbata paboThl - JaciiejaBaHHE MeTajay 3BSJI36HHS ACHOYHBIX ThIMay
MaJRJIy MapaMeTPhIYHBIX YAaCOBBIX IIdparay na Majdiii y MpacTopbl CTaHay 1
na0yJoBa alpPHaK MapameTpay 1 MpParHa3ylouybIX CTAaTBICTBIK 3 MPBIMSHEHHEM
Majpl(ikaBaHail npapAypsl QuibTpanbll Kanmana, skas na3Bajise npauaBalb 3
HEMOYHbIMI  Aan3eHbiMi. JIJisi  BbIpallldPHHS 3aJad  OPBIMSHAIONUIA METabl
HKaHAMETphIYHAra 1 CTAThICTBIYHArAa AaHai3y 1 MaJdJsIBaHHSA, CTATBICThIYHAN
KJ1aci(pikalpli IIMaTMEPHBIX YacOBBIX MI3paray. Ha acHoBe p3ajbHBIX 1 MAaJI3IBHBIX
JAA3€HbIX TMpPaBEeA3€HA SKCHEpbIMEHTalbHAe JaciefaBaHHE A(EKThIYHACII
anrapblTMay alPHbBaHHS MapaMeTpay Majdiay Ha acHoBe (uibTpaubli Kanmana.
Jlns mpaBsii3eHHs naciiefaBaHHsy BeikapeicToyBamics: [IIIIT Eviews 8.0, moBbI
nparpamaBannas Python, R, C#, npeikinannas nparpama Microsoft Office Excel.
ATpbIMaHbIS BBIHIKI MOTYIIb BBIKapbICTOYBAIllAa [JIs PACMIpaIOyKi ajrapbiTMay
alPHBBAHHA MapameTpay MaIdJisly YacOBBIX LIdparay, 3alayHEHHs IpamylIdaHblxX
Ha31paHHAY y IaJ3€HbIX, parHa3aBaHHs OyAy4ybIX 3HAUPHHAY YaCOBBIX IIdparay.



ABSTRACT

Thesis, 50 p. 17 pic., 8 tables, 12 sources.

Keywords: VAR MODEL, ARMA MODEL, STATE SPACE MODEL,
KALMAN FILTER, ARCH MODEL, BOX-JENKINS APPROCAH

State space model and applications of Kalman filtration procedure to its’
parametres estimation is the object of the study. The purpose of this research is to
study methods of reduction of major parametric time series model types to state
space model and construction of parameters estimations and forecasts using
modified Kalman filtration procedure which allows to work with partially
unobserved data. Econometric and statistical analysis and modeling, statistical
classification of multivariate time series methods were used to solve these
problems. On the basis of real and simulated data an experimental study were held
to evaluate the effectiveness of parameters estimation algorithms based on Kalman
filter. For research matters PPP Eviews 8.0, programming languages Python, R,
C#, the application Microsoft Office Excel were used. The results obtained can be
used to develop algorithms for the time series models’ parameters estimation,
filling unobserved data, forecasting of future time series values.



