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Pegepar
Junnomuast pabota: 23 c., 0 puCyHKOB, 7 HCTOUHUKOB, | MPHUIIOKEHUS.

KnroueBsie cioBa — ARMA, CTALIMOHAPHBIE BPEMEHHBIE PS/JIbI,
OUJIBTP KAJIMAHA, METO/] KOJIMOI'OPOBA

OOBekT HCCICOAOBAHUA — CTAIMOHAPHBIC BPEMCHHBIC PAOBI.

[enb pabOTHI — HCCIEA0BaHUE PA3JINYHBIX BAPUAHTOB JIMHEHHOTO
IPOTHO3UPOBAHMS BPEMEHHBIX PSIOB MPU Pa3HON HaYaIbHOW HH(pOpMaLHH.

3a BpeMst paboThl OBbLIM MOJTYyUYEHBI PEe3yJIbTAThI:

— Ha ocHoBe Mozienn mpoCTpaHCTBa COCTOSIHUM Y NTPUBEJCHUS K HEN
MOJIETHN aBTOPETPECCUOHHOTO — CKOJIB3SIILIET0 CPETHEr0 OBUIN UCCIIEI0OBAHbBI
BO3MOYKHOCTH NpuMeHeHus puiibTpa Kanmana 1151 oueHoK Ko3pPpuuueHToB
MOJEIIH.

- PaCCMOTpCH MCTO/J] OICHKHU CTAIMOHAPHOI'O IMponecca 1o
KOBapHaHHOHHOﬁ (1)YHKI_[I/II/I " BBIABJICHBI YCJIOBUSA CXOAUMOCTH.

— I1o uccnenoBaHHOM TeopuH ObUT MPOBEAECH KOMIBIOTEPHBIN 3KCIIEPUMEHT,
IOATBEPKIAAIOIINN TEOPETUYECKHUE BBIKIIAIKH.
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Degree work: pages 23, 0 images, 7 sources, 1 applications.

Keywords: ARMA, STATIONARY TIME SERIES, KALMAN FILTER,
KOLMOGOROV METHOD

Object of study — stationary time series.
The purpose of the work is

study of various options for linear forecasting of time series with different
initial information.

During the work the following results were obtained:

- Based on the model of the state space and bringing the autoregressive -
moving average model to it, the possibilities of using the Kalman filter for
estimating the model coefficients were investigated.

- The method for estimating the stationary process by the covariance
function is considered and the conditions for convergence are revealed.

- According to the theory studied, a computer experiment was carried out,
confirming the theoretical calculations.



