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PED®EPAT

Junnomuas pa6ora, 37 c., 18 puc., 7 MCTOUHUKOB, 1 TIpHIIOKEHHE.

MHOXECTBEHHBIN PETPECCUOHHBIN AHAJIN3, JIMHEMHAS PETPECCHUS, OLIEH-
KA TTAPAMETPOB, CBOVICTBA OIIEHOK, PEKYPPEHTHBIE AJITOPUTMBI, METOJT HAU-
MEHbBIINX KBAZIPATOB, ®UJIBTP KAJIMAHA.

OOBeKT HUCCIIEIOBAHUS — CTAaTUCTUUYECKUM aHAJIN3 JTUHEWMHBIX MOJIee BPCMCHHBLIX PA0B.

Lenp paboThl — CTaTUCTHYECKOE OICHUBAHKE MTAPAMETPOB BPEMEHHBIX PSIOB, U3yUYEHHUE PEKYp-

CUBHBIX aJIFOPUTMOB TaKeTa MpUKIaaHbIX IporpaMmm MATLAB.

MGTOI[I)I HCCICA0BaHNA — METOABI PETPECCUOHHOT0 aHAIM3a: MCTOJ HAMMECHBIINX KBAAPaTOB (B

TOM YHCJIE M €r0 MOAU(UKAINH, PEKYPCUBHBIA METO/I HAUMEHBINNX KBaApaToB), punsrp Kanmana.

PaboTa mocBsiiieHa peKypCUBHBIM pOOACTHBIM OIICHKaM MapaMeTpOB JTUHEHHBIX MOAeTei Bpe-
MEHHBIX PSJIOB CO CIy4YalHbIMU TapameTrpaMu. OCHOBHas MpoOiieMa OLIEHOK — PEKYPCHBHAs YCTOM-
YUBOCTH B JINHEHHBIX Mojiensx. [Ipeanonaraercs, 4To peKyppeHTHOE OLIEHUBAaHUE TIOMOXKET U30€KaTh
po0GsieMbl OONBIION Pa3MEPHOCTH, a TAaK)KE MePEeCUUTHIBATh OLIEHKH B MacIITabe peajbHOro Bpeme-

HH.



POD®EPAT

Heimutomnas nipama, 37 c., 18 peic., 7 kpbIHin, 1 qagarak.

MHOXHBI PATPACIMHBI AHAJII3, JIHEMHA S PATPACIS, ALIDHKA ITAPAMETPAY, VJIAC-
LIIBACLII ALIPHAK, POKYPCIVHBI AJITAPBITM, METAJ] HAMMEHBIIIBIX KBAJIPATAY,
®UILTP KAJIMAHA.

AO’eKT nacienaBaHHs — CTATBICTHIYHBI aHAI3 JIIHEHHBIX MAIRJISY YacaBbIX IIdparay.

MbsTa paboThl — CTaThICThIUHAE Al[PHbBAHHE MapaMeTpay YacoBBIX IIdparay, BHIByUYIHHE PIKYp-

CIVHBIX anrapeITMay NakeTa MpbIKIaIHbIX parpaMm MATLAB.

Mertazsl nacinenaBaHHS — METa/Ibl PIrpaciiiHas aHamisy: MeTa] HalMeHIIbIX KBajgpaTay (Y ThIM

JIKY 1 siro MaabpI(ikanbli, pIKypciyHbI MeTaa HallMEeHIIBIX KBazaparay), ¢pineTp Kanvana.



ABSTRACT

Thesis, 37 p., 18 fig., 7 s., 1 appendix.

MULTIPLE REGRESSIONALANALYSIS, LINEAR REGISTRY, PARAMETER ESTIMATION,
PROPERTIES OF ESTIMATES, RECURRENT ALGORITHMS, METHOD OF LEAST SQUARES,
KALMAN FILTER.

The object of the study is a statistical analysis of linear models of time series.

The aim of the work is statistical estimation of time series parameters, studying of recursive
algorithms of the MATLAB software package.

The methods of investigation are the methods of regression analysis: the method of least squares

(including its modifications, the recursive least squares method), the Kalman filter.

This work deals with recursive robust estimation in linear time series models. The main problem
of estimates is recursive stability in linear models. It is expected that the evaluation will help to avoid

recurrent problems of large dimension and recalculate estimates in real time.



