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Knrouegoie cnoea:. PE'PECCHUOHHBIN AHAJINS, METO/]
HAUMEHBIINX KBAJIPATOB, BAMECOBCKUII METOJ], JUCKPETHOE
PACIIPEJIEJIEHUE BEPOSTHOCTEM, [TIPOT'HO3UPOBAHUE.

Obvekm uccnedoeanus — 3a7ada ONpPENENICHUS TOYHOCTU Pa3pbIBHOMN
perpeccuoHHON QYHKIIMKU METOAOM 0alleCOBCKOIO OIEHUBAHMUS.

lleﬂb uccieooeanus — PaCCMOTPECThb O6HII/I€ TCOPCTUUCCKHUC IIPUCMBI
OLOCHUBAHUA I1apaMCTPOB JIMHEHMHBIX PETPCCCUOHHBIX MOI[GJ'IGIZ, B TOM YHCJIC
Pa3pPbIBHBIX C HCHU3BCCTHBIMH TOYKAMH pPa3pbiBa. HpoaHaJII/IBI/IpOBaTB TOYHOCTD
IIPOTrHO3UPOBAHUA HJIA paCCMATPHUBACMBIX MOI[GJIGfI.

Memoowt uccnedoeanua — METOIABl TEOPUHU BEPOATHOCTEH, MAaTEMATUYECKON
CTaTUCTUKH, MAaTEMaTUYECKOT0 aHaJIn3a, IPOrpaMMHUPOBAHKE Ha A3bIKE Java.

B pesynomame uccnedoséanusa ObLIO HANKMCAHO MPUIIOKEHUE HA SI3BIKE
IpOrpaMMHUpPOBaHMS  Java i HaxXOXJIEeHUS  KOIPQUIMEHTOB  pa3pbhIBHOU
perpeccuoHHON  (QYHKIMM METOJAOM HAMMEHBIIMX KBaJpaTOB, HCIOIb30BaH
0alleCOBCKMI METOJT HAaXOXKJIECHHsI MECT pa3pbiBa B PErPECCHOHHON MOJIETH.
[IpoaHanu3npoBaHa TOYHOCTh HAXOXKICHUS TOYEK pas3pbiBa B 3aBUCHUMOCTH OT
[apaMeTPOB UCXOJHOWU MOJIEIIH.

Oonacms npumeHeHusn — CTATUCTUYECKUN aHAIN3, PErPECCUOHHBIN aHauU3,
MIPOU3BOJICTBEHHBIC 3a/1aUH.
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The object of study - accuracy determination problem of regression function by
bayesian estimation.

The purpose of work — is examination the general theoretical methods of
estimating the parameters of linear regression models, including explosive with
unknown break points. To analyze the accuracy of forecasting for the models under
consideration.

Research methods - methods of probability theory, mathematical statistics,
mathematical analysis.

The results of the study was written by the application in the Java
programming language in order to find the coefficients of the regression function
discontinuous method of least squares was used a Bayesian method for finding the
break locations in the regression model. The accuracy of location of discontinuity
points, depending on the parameters of the original model was investigated.

Scope - statistical analysis, regression analysis, production problems.



