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Pedepar

Junnomuas pabota, 53 c., 15 puc., 7 Tab:., 2 npuiaoxeHus, 8 HCTOUHUKOB.

MHOI'OMEPHAS JIMHEMHAS PETPECCUS, METOJl BAKA,

MHOTOMEPHASI MOJIEJIb CKOJIB3SILLEIO CPEJIHEIO,
KOBAPUAIIMOHHA S MATPHIIA, TOUHAS OYHKIS
TIPABJIOTIOJOBUSL.

Obvexm  ucciedo8anus: MHOTOMCpHasA MOZACIIbL CKOJIB3AIICIO CPCIAHCTO

nopsiika Q ¥ MHOTOMCPHBIC JaHHBIC C IIPOITYyCKAMU.

Llenv pabomwvl: paccCMOTpEHHE U peald3alisi alroOpuTMOB 00pabOTKU
MPOIYCKOB; pa3paboTka 3((PEKTUBHOIO aJropuT™Ma MJis BBIYMCICHUS TOYHOMN

(GyHKUIMU PaBIONOA00US 111 MOJIENU CKOJIB3SILIErO CPEAHETO.

PesynbraTel paboThl: KOMIBIOTEpHAs peanu3auus wmetojga baka s
3aMOJHEHUs] MPOMYCKOB; KOMIBIOTEpHAs peau3alus METoJa MaKCUMaJbHOTIO

MIPaBIONOA00US IJIT MOJISTN CKOJIB3SIIEr0 CPeTHEro mopsiika J.

OO0iacTero IIPUMCHCHHA ABJIACTCA pa3In4YHbIC HCCIICA0OBAaHMA C

HE0OXOMMOCTBIO MPEIBAPUTETHLHON 00paOOTKU MPOITYCKOB.



Abstract

Degree project, 53 p., 15 pic., 7 t., 2 app, 8 sources.

MULTIVARIATE LINEAR REGRESSION, BUCK’S METHOD,
MULTIVARIATE MOVING AVERAGE MODEL, COVARIANCE MATRIX,
EXACT MAXIMUM LIKELIHOOD FUNCTION.

Research object: multivariate moving average model and multivariate data

with missing values.

Purpose of the work: examination and development of algorithms for handling
missing data; development of an efficient algorithm for computing exact maximum

likelihood function of moving average model.

Results: computer implementation of the Buck’s method to fill the gaps;
computer realization of the maximum likelihood method for a moving average

model of order g.

The scope is different researches with the need for pre-processing.missing

values.



