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B nanHo#l numniomMHON paboTe M3ydaercss JTUHEHHBIM U 0000IIeHHBIH (DUIBTPHI

KanMaHa, HX ITIOCTPOCHUC U PCATIU3 AL,
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3) IIpoBeneH aHaau3 (QUIBTPYIOMIUX W MPOTHO3UPYIOUIUX CBOMCTB JTUHCHHOTO M
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The linear and generalized Kalman filters, their construction and implementation

are considered in this graduation paper.

The goal of the graduation paper is to study the properties of filtering and time

series prediction using Kalman filter.
The following results are presented in the graduation paper:
1) The linear Kalman filter algorithm is studied and realized.
2) The generalized Kalman filter algorithm is studied and realized.

3) Filtering and predictive properties of linear and generalized Kalman filters are

analyzed.

The graduation paper has theoretical and practical goals. These results may be

partially included in the special courses on the theory of time series.

The graduation paper is performed by the author independently.



