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PE®EPAT
Jlutimomuas pabota, 35 c., 9 puc., 1 Tabm., 3 npunoxenus, 9 HCTOYHUKOB.

CTATUCTUYECKUIA AHAJIIS, LIETIU MAPKOBA,
LIEH3VPUPOBAHUE HABJIOAEHUI, METOJ MAKCHUMAJIBHOTI'O
TIPABJIOIIOIOBUS, METOJI BCTABKHU.

OO0bekT wucciaenoBaHuss — Lend MapkoBa C  IIEH3ypUPOBAHHBIMH
HaOIOICHUSMU.

[lenbp pabOTHI — MOCTPOUTH CTATUCTUYECKUE OLIEHKH MATPHUIIbI OJHOIIATOBBIX
IIEPEXOI0B  OJHOPOAHOW 1enu MapkoBa MNpH HAIUMYMM  LEH3YPUPOBAHHBIX
HaOII0ICHU .

MeToapl MccnenoBaHus — METOJ MaKCHMAaJIbHOIO IPaBAONOA00Ms, METOA
BcTaBky (Imputation method).

PesynbraTom  sBIA€TCS INOCTPOCHUE OLICHKM MATPULBI  OJHOLIArOBBIX
IIEPEXOI0B  OJHOPOAHOW 1enu MapkoBa MNpU HAJIMYUKM  LEH3YPUPOBAHHBIX
HAOJIIOJIEHUI 10 METOAY BCTaBKM, a TAK)KE MOCTPOCHUE CTATHUCTUYECKUX OIICHOK
YaCTHBIX clly4yaes Lenu Mapkosa.

O05acThI0 IPUMEHEHUS SBIISETCS CTATUCTUUECKUI aHAIN3 JaHHBIX.

SUMMARY
Graduation assignment, 35 p., 9 pic., 1 t., 3 app., 9 sources.

STATISTICAL ANALYSIS, MARKOV CHAINS, CENSORED
OBSERVATIONS, MAXIMUM LIKELIHOOD, IMPUTATION METHOD.

Obiject of study — Markov chains with censored observations.

Purpose — build a statistical evaluation of one-step transition matrix of
homogeneous Markov chain in the presence of censored observations.

Research methods — maximum likelihood method, imputation method.

The result is a construction of assessment matrix of one-step transitions
homogeneous Markov chain in the presence of censored observations for the
insertion method, as well as the construction of statistical estimators special cases
of Markov chains.

Application area is the statistical analysis of data.



