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Pedepar

Jummomuast pabora, 32 cTpaHuipl, 9 pucynkoB, 20 HCTOYHUKOB, |
NpUJIOKEHUE.

KiroueBbie cnoBa: [JIMCKPETHO3HAUYHLBIE BPEMEHHBIE PAJIbI,
HENPOHHBIE CETH, JUCKPETHO3HAUHA I ABTOPEI'PECCH.

Obvekm uccneoosanusi — WCIOJNb30BAaHUE HEUPOHHBIX CETEed €O
CTOXACTUKOM JIsl aHAIM3a IUCKPETHBIX BPEMEHHBIX PSJIOB.

Llenv pabomuvr — MOCTPOCHUE OIEHOK MapaMeTpOB HEHPOCTOXACTHUUECKHUX
MOJEJNEN U HCCIIEIOBAHUE MX CBOMCTB TEOPETUYECKH, a TAKXKE HA MOJEIBHBIX U
peabHBIX JaHHBIX.

Memoowl  uccnedoéanus ~—  METONBI  TEOPUM  BEPOSITHOCTEH W
MaTeMaTUYeCKOM  CTATUCTUKH, HMMHUTAIIMOHHOE  MOJCIUPOBAHUE,  METOJbI
MHOTOMEPHOM ONTUMHU3AIIHH.

Pe3zynbmam —noctpoeHHas HEMPOCTOXACTUUYECKA MOJIENb, CTATUCTUYECKAS
OLICHKA MapaMEeTPOB MOJEIM MPU OJHOM U JBYX CIIOSIX, YHCIICHHBIE PE3YJIbTaThI
KOMITBIOTEPHBIX KCIIEPUMEHTOB Ha MOJICIBHBIX U PEATbHBIX JAHHBIX.

Obaacmv npumenenusi — CTATUCTUYECKUI aHAIN3 JUCKPETHO3HAYHBIX
BPEMEHHBIX PSAJIOB.



ABSTRACT

Diploma work, 32 pages, 9 drawings, 20 sources, 1 annex.

Key words: DISCRETE TIME SERIES, NEURAL NETWORKS,
DISCRETE AUTOREGRESSION.

The object of study - the use of neural networks with stochastics for the
analysis of discrete time series.

The purpose of this work - constructing estimates of the parameters of
neurostochastic models and studying their properties theoretically, as well as on
model and real data.

Research methods - methods of probability theory and mathematical statistics,
simulation, multidimensional optimization methods.

The result - constructed neurostochastic model, a statistical estimate of the
model parameters for one and two layers, numerical results of computer experiments
on model and real data.

Application area - statistical analysis of discrete-valued time series.



PED®EPAT

JlpimioMHast mpana, 32 craponak, 9 mamonkay, 20 kpsidil, 1 mpbIkiagaHHe.

Kniouasviss  cnosvi:  JJMUCKPETHO3HAYHbBLISI YACOBBIA HISPAT,
HEMPOHHBIA CELI, JIICKPOTHAZHAYHAS AYTAPAIPACCIS.

Ab6'exm Oacnedaeanmsi - BbIKApbICTAHHE HEHPOHABBIX CETAK ca CTOXAcCIiKaii
JUTSL aHAUTI3y JIBICKPATHBIX YACOBBIX MIdparay.

Mbma pabomer - mabynoBa aJ3HaK MapaMmeTpay HelpacTaxacThIYHBIX
MaJIRIISTY 1 AaciieJaBaHHe 1X yJIacIiBacCIAy TPapIThIYHA, a TaKcaMma Ha MaJdJIbHbBIX 1
PRAJIBHBIX J1a/13€HBIX.

Memaowl dacneoasantnsi - METabl TIOPHIl BEPArOIHACIY 1 MaTIMaThIYHAN
CTATBICTBIKI, IMITAI[bIITHAE MAJIIJIIBAHHE, META bl IIMaTMEPHATa anThIMi3allbli.

Buinix - mabynaBaHasi HefipacTaxacThluHasi MaJdJb, CTATBICThIUHAS a/3HaKa
napaMeTpay MajdJii mpbl aJHBIM 1 ABYX IUIacTaX, JIKaBbIsl BBIHIKI KaMITHOTIPHBIX
HKCTIEPHIMEHTAY Ha MAJIJIBHBIX 1 PIATBHBIX JaA3EHBIX.

Bobnacyv npvivsHenHss - CTATBICTBIYHBI aHAJI3 JABICKPITHA3HAYHBIX
YaCOBBIX LIdparay.



