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Pedepar

MarucTepcKas guccepraumsa, 42 ctpaHuubl, 9 pucyHKa, 14 Tabnuu, 22 UCTOYHUKOB, 1 NPUNONKEHUS.
LLEEMb MAPKOBA, ABOWYHbIE BPEMEHHbBIE PAAbI, NVIDIA CUDA, MAJTONAPAMETPUYECKME MOLENN
LLEMEX MAPKOBA, LLENb MAPKOBA C YACTUYHbIMW CBA3AMMW. — aBOMYHbIE BPEeMEHHbIe PAAbI C
ONVIHHOW NamaTblo. — pa3paboTka n peannsauma 3GPeKTUBHOrO BbIMUCAUTENIBHOMO aaropuTMa
HaxoXAeHWNA ONTUMaNbHOTO WabioHa. — pa3paboTaHHbI U peann3oBaHHbIN 3pPeKTUBHbIN
BbIYUC/IUTENbHBIN aATOPUTM NPOrHO3MPOBAHMA Ha OCHOBE ONTUMANbHOIO LWabaoHa,
MaKCMMM3NPYIOLWMIA BEPOATHOCTb NPaBU/IbHOTO PELIEHUA. — MATEMATUYECKas CTaTUCTUKA
(cTaTMcTMYecKoe OLEeHUBAHME NAapPaMeTPOB), YNCAEHHbIE 3KCNepUMeHTbl. O61acTb NPUMEHeHUA —
TECTUPOBAHME FreHEPATOPOB C/IyHaHbIX BEINYMH.
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Briefdescriptionofthethesis

Master thesis, 42 pages, 9 figures, 14 tables, 22 sources, 1 appendices. MARCOV CHAINS, BINARY TIME
SERIES, NVIDIA CUDA, LOWVARIABLE MARCOV CHAIN MODELS, MARCOV CHAIN WITH PARTIAL
CONNECTIONS. — long memory binary time series. — development and implementation of effective
computational algorithm of optimal pattern search. — developed and implemented effective
computational algorithm of prediction based on opimal pattern, which minimize error probability. —
mathematical statistics (statistical estimation of parameters), numeric experiments. Applications:
testingofrandomnumbergenerators.



