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PE®EPAT

Junnomuas pa6ora, 40 ctpanun, 13 pucynkoB, 10 wucrounukos, 1
MPUJIOKECHUE.

KmroueBnie cnoa: @UIIBTPALIMA, TTPOTHO3MPOBAHUE, IIYMBI,
VCJIIOBHO-TAYCCOBCKHME ITPOLECCHI, ITOCJIEJOBATEJIBHOE
OLIEHMBAHUE, ®UJIbTP KAJIMAHA-BBIOCH.

Obvekm uccnedoanus — aaTOPUTMbl (PUIBTPAIMU U TPOTHO3UPOBAHUS
YCIIOBHO-TayCCOBCKHUX MPOLIECCOB.

Llenv pabomvi — TOCTPOECHHUE PEKYPPEHTHBIX ypaBHEHUH (UIbTpalMU U
DKCTPANOJSALMM  JIMHEWHBIX  YCIOBHO-TAYCCOBCKHUX IIOCJIEJOBATEIBHOCTEH U
ypaBHeHus ¢unbrpa Kanmana-bbrocu i1 BpeMEHHBIX PsIOB, 3alaHHBIX C
IIOMOILBIO CIEKTPAJIbHBIX IJIOTHOCTEN. [TocTpoenue QJITOpPUTMA
IIOCJIEIOBATEIBHOTO OLIEHUBAHUS [IaPAMETPOB AaBTOPETPECCUMU.

B xonme paboThl mM3ydaercs MOAXOJ K CTATHYSCKOMY aHAIM3Y CIyYailHBIX
MPOLIECCOB, OCHOBAHHBIA HA WCIIOJb30BAHUN TEOPUU YCIOBHO-TAyCCOBCKUX
JaCTUYHO HaOJI0JIaeMBIX CIyYalHBIX TIOCIIeIOBaTeIbHOCTEH. PaccmaTpuBaroTcs
PEKYpPPEHTHBIC YpaBHCHUS (QUIBTPALIMM U SKCTPAMNOJSAIHNHN YCIOBHO-TAyCCOBCKUX
npoueccoB. M3ydaeTcs mporecc MNocieAOBATEIBHOTO OLIEHUBAHUSA MapaMeTpPOB
aBTOPETPECCUM.

Pezynomam — pekyppeHTHBIC ypaBHEHHS (PUIbTPALUU, IKCTPATONSALIUUA U
MOCJIEA0BATEIBHOTO OLEHUBAHUS YCIIOBHO-TAyCCOBCKUX IPOLIECCOB, 3aJaHHBIX C
MMOMOILBIO CIIEKTPAIBHBIX MJIIOTHOCTEH.

Obnacmeb npumeHenuss — CTaTUCTUYCCKUN aHAIN3 CIy4YaWHBIX TPOIECCOB,
3a/layyl yNpaBJeHUs, HABUTAIIUH, TIPOTHO3UPOBAHMSI.



ABSTRACT

Diploma work, 40 pages, 13 drawings, 10 sources, 1 annex.

Key words: FILTERING, FORECASTING, NOISES, CONDITIONAL
GAUSSIAN PROCESSES, SEQUENTIAL EVALUATION, KALMAN-BUCE
FILTER.

The object of study is algorithms for filtering and predicting conditionally
Gaussian processes.

The purpose of this work is to construct recurrent filtering equations and
extrapolation of linear conditionally Gaussian sequences and the Kalman-Bucy filter
equation for time series given using spectral densities. Construction of an algorithm
for sequential estimation of autoregressive parameters.

During the work, an approach to the static analysis of random processes is
studied, based on the use of the theory of conditionally Gaussian partially observable
random sequences. Recurrent equations of filtration and extrapolation of
conditionally Gaussian processes are considered. The process of sequential
estimation of autoregressive parameters is studied.

The result is the recurrent equations of filtration, extrapolation, and sequential
estimation of conditionally Gaussian processes, given using spectral densities.

Areas of application - statistical analysis of random processes, control tasks,
navigation, forecasting.
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JpimuiomHas npana, 40 craponak, 13 mamonkay, 10 kpbiHii, 1 npeIkiagaHHe.

Kmrouaseis cioBel: DPIJIBTPABAHHE, IIPATHA3ABAHHE, IIYMBI,
VYMOVHA-TAVCABCKISI IIPALIDCHI, TACTAIOVHACID ALIDHEBAHHS,
®OLUIbTP KAJIMAH-BBIOCH.

Ab'exm Oacnedasanns - anrapbIT™Mbl (DUIBTpALIbIl 1 IparHa3aBaHHs YMOYHa-
raycaBCKixX mparpcay.

Mbma pabomsr - mnabynoBa pPIKYPIHTHBIX payHaHHAY (UIbTpanbl 1
AKCTpanasLbll JIHEWHBIX YMOYHA-TrayCaBCKIX MACISA0YHACLSY 1
Vypayuenni ¢uibtpa Kanmana-bproci aiisi 4acoBbIX Mmdparay, 3adaJ3eHbIX 3
Janamorail crekTpaibHbIX HIubulbHacuAy. [laGynoBa anrapeiTMy macnsioyHara
alPHbBaHHSI TapaMeTpay ayTaparpacii.

V¥ xoa3e mpaiibl BeIByYaellla najblxo 1 J1a CTaTbIYHAMY aHalli3y BBITIAJKOBBIX
mparpcay, 3aCHaBaHbl HAa BBIKAPBICTAHHI TAOPBII YMOYHA-TayCCOBCKUX YacTKOBa
Ha3ipaHbIX  BBIMAJKOBBIX  TacisfoyHacisay. Pasrisnmaroriia  paKypIHTHara
YpayHeHHi (GIbTpambpli 1 JKCTpanayidlblli  YMOYHA-TayCaBCKIX  Iparpcay.
BriByuaeriia npaipc nacisgoyHara aipHbBaHHS MapaMeTpay ayTaparpacii.

Buinik - poKypaHTHBIA VpayHEeHHI (uIbTparbli, OSKCTpamaisibi 1
nacysiioyHara alppHbBaHHS YMOYHA-TayCaBCKIX mparpcay, 3a/1a/13¢HbIX 3 JanamMmoran
CHEKTPAIbHBIX ITYBLILHACIISY .

Bobnacyv npvimsanenns - CTaTBICTBIYHBI aHAJI3 BBIMAJIKOBBIX IIparacay,
3a/1a4bl KipaBaHHS, HaBiraIlbli, IparHa3aBaHHS.



