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Hunnomnas paboma, 24 c., 2 puc., 17 “CTOYHUKOB.

JIMCKPETHBIN BPEMEHHOM PA, LEITb MAPKOBA,
MAJIOITAPAMETPUYECKAA MOJIEJIb.

Obvexm uccnedoanus — NUCKPETHbIE BPEMEHHBIE PAJIbI.

L]env pabomwl — pazpaboTaTh MagoMapaMeTPUIECKYIO0 MOJIENb e MapkoBa
BBICOKOTO  TIOpAJIKA, TOCTPOUTHh  CTAaTUCTUYECKHE  OIEHKH  MapaMeTpoB,
MCCIIEIOBATh UX CBOMCTBA.

3a Bpems paboThl ObUTH PEIIeHBI CIASAYIONINE 3a/1a4u:

*IPOBEJICH AHAUTUYECKUNA O0030p OCHOBHBIX MalloapaMeTPUUECKUX
Mojienei nenu Mapkosa;

* pa3paboTaHa HOBas MajonapaMeTpuyeckas Mojelb enu MapkoBa — LIETb
MapkoBa ycJI0BHOT'O MOPSJIKA C YACTUYHBIMU CBSI3SIMH,

* YCTAHOBJICHbI BEPOSITHOCTHBIE CBOWCTBA MOJEIHU: HCCIENOBAaHO €€ n-
MEpPHOE pachlpeie]IeHUe BEPOATHOCTEH, MOCTpoeHa QYHIMS MPaBIONOa00us,
MOJIYYEHO YCJIOBHUE IPTOAUIHOCTH MOJICIIH;

® IIOCTPOCHLBI COCTOATCIIbHBIC OLICHKHU ITapaMCTPOB MOACIIN;

*Ha s3bIKe mporpammupoBanusi C++ pealn3oBaHa KOMIIBIOTEpHAas
IporpaMma, MOJEIMpyrmas nenb MapkoBa yCIOBHOIO NMOPSAKA C YaCTUYHBIMU
CBs3sIMHU. Peanmn3oBaH  anroputmM  IMOCTPOCHHUS  CTATUCTUYECKHUX  OLIEHOK
mapaMeTpoOB.



ABSTRACT

Diploma thesis, 24 p., 2 fig., 17 sources.

DISCRETE TIME SERIES, MARKOV CHAIN, SMALL PARAMETRIC
MODEL.

Object of research — Discrete time series.

Purpose of research — construction of algorithms of statistical estimation
Markov chain conditional order with partial connections parameters.

During the work following tasks were solved:

« analytical review of small-parametric Markov chain models;
« development new small-parametric high order Markov chain;

 probabilistic properties of the model are established: its n-dimensional
probability distribution is investigated, the likelihood function is constructed, the

ergodicity condition of the model is obtained;
« consistent estimates of model parameters are constructed,;

* In the programming language C ++ implemented a computer program that
simulates a Markov chain of conditional order with partial constraints. An

algorithm for constructing statistical estimates of parameters is implemented.



