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AHHOTAIINA

Hurmtomuaga pabora , 40 c., 2 puc., 11 UCTOYHUKOB.

Kinroueswie cioba: BEKTOPHA{ TTEITb MAPKOBA, TTIEITb MAPKOBA C YACTUY-
HBbIMIN CBA3AMU, OUEHNBAHUE [TAPAMETPOB, IIOCTPOEHUE CTATUCTUYE-
CKUX I'I1IOTES.

OO0bekT nccaenoBaHus — BEeKTOPHAas 1eh MapKoBa ¢ YJACTHYHBIMU CBSI3SIMU.

[Tesib paboThl — TOCTPOCHHE CTATUCTUIECKUX THIIOTE3 O ITapaMeTpax BeKTOpHOi menu Map-
KOBa C YaCTUIHBIMA CBA3SIMM.

Metonpl ncciieioBanusgd — HayIHO-IPAKTHYECKOE HCCIe0BAHUeE.

Pe3ysibTaThl — MOCTPOEHBI CTATUCTHYECKHE TECTHI JJIsl MPOBEPKHU TUIOTE3 O ITapaMeTpax
BEKTOPHOI Tlenn MapKoBa ¢ YaCTUIHBIMU CBA3SIMU, TPOBEJIEHBI KOMIBIOTEPHBIE SKCTIePUMEHTHI
10 OIleHKE WX MOIIHOCTH.

ABSTRACT

Graduate work , 40 p., 2 fig., 11 sources.

Keywords: VECTOR MARKOV CHAIN, MARKOV CHAIN WITH PARTIAL
CONNECTIONS, PARAMETER ESTIMATION, STATISTICAL HYPOTHESES BUILDING.

The object of study — vector Markov chain with partial connections.

Purpose — construction of algorithms of statistical estimation vector Markov chain with
partial connections parameters.

Research Methods — research.

Results — statistical tests to examine hypotheses about parameters of vector Markov chain
with partial connections, conducted computer experiments to assess their capacity.



