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AxmyanvHocms  ucciedoéanuss  ONpeAelieHa  CIeNYIMUMU  (aKTopaMu:
HEOOXOAMMOCTBIO  MPENOCTaBUTh  YHUBEPCAIBHBIH  WHCTPYMEHT pabOTBl €
Pa3IMYHBIMH MTAPAMETPHUYESCKIUMH MOCIISIMUA BPEMEHHBIX PSIIOB.

Obvexmamu ucciedogauusi B JaHHOW palOoOTe SBISIOTCS TapaMeTpUuecKue
MOJICTH BPEMEHHBIX PSJIOB, pealM3allid BPEMEHHBIX PSAIOB, a TaKXKe MOJICIH B
IIPOCTPAHCTBE COCTOSIHUI BPEMEHHBIX PSZIOB | Mpolieaypa ¢pribTpanun Kanvana.

Llenv pabomwl — viccne0OBaHNUe METOJIOB CBEJICHUS OCHOBHBIX THIIOB
MojIeTiel TapaMeTPUYECKUX BPEMEHHBIX PSAIOB K MOJIEIH B IPOCTPAHCTBE COCTOSTHUN
U TIOCTPOCHHE OIIEHOK MapaMeTpOB U MPOTHO3UPYIOIMIUX CTATUCTUK C MIPUMEHEHUEM
Moau(pUIIMPOBaHHOM Tiporenypbl punbrpanuu KanMana, mo3Bosisroniei paborars ¢
HETMOJHBIMU JTaHHBIMH.

B pesynpraTre MpOBEACHHOTO HCCIEIOBAHUSA OBUIM TPEIJIOAKEHBI CIOCOOBI
CBEJICHUSl PA3JIMYHBIX TapPaAMETPUUYECKUX MOJIeTICH BPEMEHHBIX pAIOB K Qopme
MOJIETT! B TIPOCTPAHCTBE COCTOSHUMN, M3y4YeHA 3aBUCHUMOCTH OIICHOK MapaMeTpoB U
IIPOTHO3UPYIOIIUX CTATUCTUK OT BHIOOpA HaYaJbHBIX 3HAYCHUN BEKTOPA COCTOSHUS U
KOBapHAIIMOHHOW MATPHIIbI, PEAM30BaHbl METO/Bl OIICHUBAHUS IapaMeTPOB U
MIPOTHO3UPOBAHMS 3HAYEHUW BPEMEHHBIX PSIIOB MPU HATUYUU TTPOITYCKOB.



ABSTRACT

Master thesis, 61 pages, 23 pictures, 14 tables, 17 references, 2 appendices.

VAR MODEL, ARMA MODEL, STATE SPACE MODEL, KALMAN
FILTER, ARCH MODEL, BOX-JENKINS APPROACH

Relevance of research is facilitated by the following factors: need of universal
framework for parametric time series models analysis.

Objects of the research are parametric time series models, realizations of time
series, state space models, and Kalman filtration procedure.

Aim of research — study the methods of reduction parametric time series
models to state space representation and methods of constructing model parameters
estimates and forecasts based on modified Kalman filter that allows to handle missing
observations.

As a result of the research methods of parametric models reduction to state
space representation were proposed, dependence between parameters estimates,
forecasts and initial values of state vector and covariance matrix were studied.
Methods of parameters estimation and forecasting of time series with missing
observations were implemented.



