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AHHOTALMS

Jlunnommnas paboma, 43 c., 5 puc., 5 Tabnui, 15 KICTOYHUKOB.

CTAILIMOHAPHBIM  BPEMEHHOM  PSJ[, CTATUCTHUYECKAS
KITACCUDUKALIMA, ABTOPEI'PECCUOHHBIE MOJAEJIN, PEIIAIOIIEE
[MTPABUJIO, PA3JIOXXEHUE BOJIB/JA, PUCK.

Obvekm  uccnedosanusi — pemarollee TMPaBWIO B IPOCTPAHCTBE
K02 (PHUIIHEHTOB aBTOPETPECCHUHU.

Llenv pabomwvr — wuccnenoBaTh 3(H(PEKTUBHOCTH PEIIAOIIETO TPaBWIA B
KOHTEKCTE 3a7[a4i OTHECEHUS aBTOPETPECCHOHHBIX BPEMEHHBIX PSAIO0B K 3a/1aHHBIM
KJIacCaM.

3a Bpemsi pabOThI:

— HCCJIEOBAHO pelIarollee IpaBuilo, OLIEHEHa ero 3 (PeKTUBHOCTb;

— BBISIBJICHBl ~ BO3MOJKHOCTH  HMCIIOJB30BaHUS IS  KJIACCH(UKAIINH
CTAIMOHAPHBIX B IMIUPOKOM CMBICIIC BPEMEHHBIX PSIOB;

— MpOBElIeHA SKCIIEPUMEHTANIbHAS MPOBEPKa PE3yJbTAaTOB HA HECKOJBKHUX
Habopax JaHHBIX;

HOHy‘{CHHble PE3YJIbTAaThl MOTYT OBITH HMCIOJIL30BAHEI JJI pCIICHUA 3aada4u
KJ'IaCCI/I(i)I/IKaHI/II/I BPCMCHHBIX PAJ0B, 3a/ITaHHBIX aBTOPCTPCCCUOHHBIMU MOACIISIMU.



ABSTRACT

Diploma thesis, 43 p., 5 pic., 5 tables, 15 sources.

STATIONARY TIME SERIES, STATISTICAL CLASSIFICATION,
AUTOREGRESSIVE MODELS, DECISION RULE, RISK.

Object of research — a decision rule in the space of autoregressive
coefficients.

Purpose of research — assess the effectiveness of the decision rule in the
context of assigning the autoregressive time series to the given classes.

During the work:

— the decision rule and its effectiveness were studied;

— the possibility of usage for wide-sense stationary time series classification
was researched;

— Experimental examination of the results was conducted on several datasets;

Provided results can be used for solving the classification problem of the time
series given in the form of autoregressive models.



