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Pecdepar

Mazucmepckas ouccepmauus, 74 cmpanuuwl, 19 pucynkos, 4 mabauuwi, 16
UCMOYHUKO8, 4 npunodicenusl.

Karouesvie crosa: MOIEJIb ABTOPEI'PECCHHA, HEH3YPUPOBAHUE,
CTATUCTUYECKOE OLIEHMBAHUE ITAPAMETPOB, METOJ] MAKCUMAJIb-
HOI'O IMPABIOITOJIOBU Y, CTYUYANHBIE BEKTOPA.

Ob6Bexmom uccnedo8anust SIBISIETCS MOJIENIb ABTOPETPECCHUMU.

L]eavio pabomw! ABIISIETCS POBEJIEHUE CPABHUTEILHOIO aHAIU3a METOAOB CTa-
TUCTUYECKOTO OIEHUBAHUSI TTAPaAMETPOB U BBISICHEHUE, KAKUe U3 HUX SIBJISIOTCS OIl-
TUMAaJIbHBIMU.

B x00e pabomuwt OB paCCMOTPEH U peasIi30BaH MPeIJIOKEeHHBIN B IUTEpaType
“MeToj] BCTAaBKMU , NIPEJIOKEH W peaIM30BaH psAl Moaudukanui “mMeTona BCTaB-
K1, KOTOpbIe, UCXO/IS1 M3 KOMITLIOTEPHBIX YKCIIEPUMEHTOB, 06€3 3HAUUTEIbHOM I10-
TEPU TOYHOCTH TO3BOJISIOT 3HAYUTEJILHO TOBBICUTH CKOPOCTh MOCTPOCHUS OIEHOK
10 CPaBHEHUIO C OPUTMHAJILHBIM METOIOM, OBLITH MTOCTPOESHBI IPUOIMKEHHBIE OIEHKU
MaKCUMaJIbHOTO TIPaBAONOA0OMS B cllydae 1eH3ypUupoBaHus cripaBa. JlaHHbI MeTOJ
COM3MEPUM MO TOYHOCTH C “METOJOM BCTAaBKU W €ro Mogu(pUKalusaMU, HO 3HAYU-
TEJIbHO YCTYIAET M0 BpeMeHU padboThL. )11 pacCMOTPEHHBIX METOI0B OBLIO IOKA3aHO,
YTO IMIUPUUECKAsT BapUallisl CTPEMUTCS K HYJIIO C POCTOM JIJIMHBI HAOJII0/1aeMOro
BPEMEHHOTO PsiJia. ITO MOXKET CBUJIETEJILCTBOBATh O TOM, UTO OILIEHKH SIBJISIIOTCS CO-
CTOSITEJIbHBIMU.

Ilonayuennsle 6 pezyavmame pabomol peaau3ayuu Pa3IuIHbIX METOJOB CTATH-
CTUYECKOr0 OIIEHUBAHUs MTApaMeTPOB MOJIeJIM aBTOPETPECCHUU MOKHO MCIIOIb30BATh
Ha MPaKTUKE MPU MPOrHO3UPOBAHUMU.



Pacdrepar

Mazicmapckas ovicepmauybwis, 74 cmaponki, 19 manonkay, 4 madaiyvt, 16
KpblHily, 4 oaoamka.

Kaouaswvisi crosvi: MAIIDJIb AYTAPSI'PICII, [I9H3YPABAHHE, CTA-
TBICTBIUYHAE AIISHBBAHHE ITAPAMETPAY, METAJI MAKCIMAJIbHATA
[TPAYVIIATTIAJTABEHCTBA, BBITIA JKOBBISI BEKTAPA.

A6’ exmam dacnedaganns 3’ AYnsAULA MaAdJb aYTap3Irpacii.

textitM»aTaii mpaiipl 3’ Ayiseriia npaBsA3eHHe NapayHaabHara aHaii3zy Metajaay
CTaThICThIYHATA AlI9HbBAHHS MMapamMeTpay 1 BBICBATIICHHE, SIKis 3 1X 3’ AYJISIONIA an-
ThIMaJIbHBIMI.

textity xoaze paboThl Obly pasriiejiKaHbl i pIaji3aBaHbl MpanaHaBaHbl ¥ JiTa-
paTypsbl ‘MeTaj YCcTayKi IpanaHaBaHbl 1 pIaji3aBaHbl MIpar Maabiikaiplii ‘MeTagy
YcTayKi sKisl, 3bIXO35T4Ybl 3 KaMIT I0TIPHBIX IKCTIepbIMEHTAy, 03 3HaUHali CTpaThl Ja-
KJIaJJHACIIi 1a3BaJISIIOIb 3HAYHA MABBICIIIb XYTKaCIlb Ma0yA0Bbl Al[9HAK Y NapayHaHHI
3 apBITiHAJILHBIM MeTajaM, OblTi TadyaaBaHblsl HAOJIKaHbBISA al[9HKI MaKciMaibHara
npaynanagaOeHCTBa ¥ BHIMAIKY [IPH3YpaBaHHs cripaBa. Jlaa3eHsl MeTajl CyBbIMEPHBDI
a JakJiaJHacil 3" Metagam Ycrayki "1 sro Majpidikaibismi, ajie 3HaYHa cacTynae na
yace nparpl. 115 pasrieakaHbix MeTagay ObUIo Makas3aHa, ITO SMITiphIYHAS Bapbis-
bS] IMKHENA Ja HyJIsl 3 pocTaM Aay KblHI Ha3ipaHara Jyacoara mapary. I5ra Moxa
CBE/IUbILIb, IITO Al[PHKI 3’ AYJISAI0NIA 3aMOKHBIMI.

Ampwimansis if 6bIHIKY NPAUbl P3ANI3aUbli PO3HBIX METa1ay CTaThICThIUHArA all-
SHbBAHHS MTapaMeTpay MaJdjii ayTapIrp3cii MOKHA BbIKAPBICTOYBAllb HA TTPAKTHIIIbI
IPbl IParHa3aBaHHi.
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Master’s thesis, 74 pages, 19 figures, 4 tables, 16 sources, 4 appendixes.
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The object of research is an autoregression model.

The aim of this work 1s to conduct a comparative analysis of methods for
statistical estimation of parameters and find out which of them are optimal.

In the course of the work, the ‘insertion method"proposed in the literature was
considered and implemented, a number of modifications of the ‘insertion method"were
proposed and implemented, which, based on computer experiments, without significant
loss of accuracy, can significantly increase the speed of constructing estimates
compared with the original method, approximate maximum likelihood estimates
were constructed in the case of censorship on the right. This method is comparable in
accuracy with the ‘insertion method"and its modifications, but significantly inferior in
terms of operation time. For the considered methods, it was shown that the empirical
variation tends to zero with increasing length of the observed time series. This may
indicate that the estimates are sound.

The resulting implementations of various methods of statistical estimation of
the parameters of the autoregression model can be used in practice in forecasting.



