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PE®EPAT

Marucrepckas aucceptanus, 41 c., 8 puc., 8 Tabi1., 9 HCTOUHUKOB.

BPEMEHHOHN PSJ[, IIEH3YPUPOBAHUE, TIIPOITYCKU, OILIEHKHA
MAKCHUMAJIBHOI'O ITPABJIOITIOAOBUA, METO/I MOMEHTOB

OOBEKT Hccie10BaHUsl — BPEMEHHBIE PSAJIbI TPU HATMYHUH TIPOITYCKOB.

[lears paboThl — aHaIM3 BPEMEHHBIX PSIAOB TMPU HAIWYUU TIPOITYCKOB,
MPOU3BECTU CTATUCTHYECKOE OLCHUBAHUE MAapaMETPOB METOJAOM MOMEHTOB IpH
HaJIMYHUH TIPOTYCKOB, pa3padoTaTh MPOTPAMMHYIO PEaTH3aINIo.

MeTonpl uccie0BaHusI — METOJIBI TEOPUU BEPOSITHOCTH, YUCICHHOW ainreOphl U
MaTeMaTHYECKOM CTAaTUCTHUKH.

Pe3ynpTraramu SIBISIETCS CTATUCTUYECKAS] CHUCTEMa OLICHUBAHUS IapaMeETPOB
BPEMEHHBIX PAJIOB IPU HAJIMYUH MPOMYCKOB.

O061acThIO MPUMEHEHUS SIBJISIETCS] CTATUCTUYECKUIN aHAIN3 TaHHBIX.



ABSTRACT

The master's thesis, 41 pages, 8 figures., 8 t., 9 literature references.

TIME SERIES, CENSORED, OMISSIONS, MAXIMUM LIKELIHOOD
ESTIMATION, METHOD OF MOMENTS

Research object — time series in the presence of gaps.

Purpose of the degree work — time series analysis in the presence of gaps,
generate statistical parameter estimation method of moments in the presence of gaps,
develop a software implementation.

Research methods — methods of probability theory, numerical algebra and
mathematical statistics.

The results of the work is a statistical evaluation system time series of
parameters in the presence of gaps.

The results can be applied and used in statistical analysis of data.



