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AHHOTALMS

Jlunnomuas paboma, 53 c., 3 puc., 1 Tabnuna, 10 ICTOYHUKOB.
IIEITb MAPKOBA, YKPYITHEHUE COCTOSIHWI, HEITOJIHBIE
JAHHBIE, OHEHKA MAKCUMAIJIBHOI'O ITPABJOITOAOBU .
Obvexm uccredosanus — 11enib MapkoBa, BEKTOpHAs IBOUYHAS I[ETIb
Mapkosga.
L]env pabomsi — ONITUMAITLHBIN POTHO3 B CiTy4yae HaOI0ieHus 1ienu MapkoBa
C MCKaXEHUSMH, ONTHUMAJBHBI MPOTHO3 B Ciy4ae HAOMIOJIEHUS BEKTOPHOU
JIBOMYHOM 11enu MapkoBa.
3a Bpemsi pabOThI OBLITU PEIIECHBI CICTYIONINE 3aa4H:

— MPOU3BEJICH aHAJIU3 CYLIECTBYIOMIMX MOIX0I0B K PEILICHHUIO TOCTaBIEHHOM
3aJ1auu;

— pa3paboTaHO JBa aNropuTMa JUIsl PELIEHUs MPOTHO3MPOBAHUSA LIEMH
Mapkosga;



ABSTRACT

Diploma thesis, 53 p., 3 fig., 1 table, 10 sources.

MARKOV'S CHAIN, STRAINING OF STATES, INCOMPLETE DATA,
MAXIMUM LIKELIHOOD ESTIMATION.

Object of research — Markov’s chain, binary multidimensional Markov’s chain.

Purpose of research — optimal prediction in the case of observing a Markov

chain with distortions, an optimal prediction in the case of observing a vector binary
Markov chain..

During the work following tasks were solved:

— The analysis of existing approaches to the solution of the task is made;

— Two algorithms have been developed to solve the prediction of the Markov
chain;



