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Oo0vexmom uccnedo6anuil IBISIETCI aBTOPETPECCUOHHBIN BPEMEHHOM PS/I.

Ilenvto pabomer ABISETCS TOCTPOEHUE OIIEHKHM aBTOPETPECCHOHHOTO
BPEMEHHOTO psifia.

B pe3ynomame uccnedosanusn nocTpoeHa MPOTHO3UPYIOIIAS CTaTUCTUKA U
e€ OIleHKa.

Memoowt uccaeoosanusn — vetron Mounre-Kapo.

Oonacmev npumenenus — MaTeMaTuueckas CTaTUCTHUKA.
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The object of study is an autoregressive time series.

Objective is the construction of an estimate of the autoregressive time
series.

Result of the research is predictive statistics and its evaluation are
constructed.

Research methods are the Monte-Carlo method.

The field of application is mathematical statistics.



