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PE®EPAT

Junnomuas pa6ota: 50 c., 22 puc., 2 Tabi., 10 HCTOYHUKOB, 3 TIPHUII.

KiroueBbie CJI0BAa: BPEMEHHBLIE PANDBI, [TPOCTPAHCTBO
COCTOAHMU, JAHHBIE C ITPOIITYCKAMH, 3AIIOJIHEHHUE ITPOITYCKOB,
METO/bI 3AIIOJIHEHUA, UMITYTALUA, METOAbI UMITY TALIMUA.

OO0beKT 1aHHOM padoTbl — BPEMEHHBIE PSAIbBI C MPOIYCKAaMH, B TOM YHUCJE
MOJIEJIbHBIE JTAaHHBIE WM JAHHBbIE BHYTPEHHETO BajlOBOro Mpoaykra CoeauHEHHBIX
[[ItaToB AMEpUKHU.

Heabro faHHO TMIVIOMHOM PadoThI ABJsIETCH HICHTU(PUKALNS BPEMEHHBIX
pAOB € TPOIyCKAMH M METOAOB MX 3alOJHEHMUS, a TAaKXKe IIPOBEICHUs
CPaBHUTEJIILHOTO METOJIOB 3aIIOJIHEHUS MPOITYCKOB I PAa3JIMYHBIX TUIIOB IIPOITYCKOB
HAa OCHOBE [JAaHHBIX BHYTpeHHUH BanoBoro mnpoaykra CoenuHeHsbix IllTatos
AMepuku.

MeTtoa ucciaea0BaHMsA: CPABHUTEIbHBIN aHAJIN3.

B pesyabTaTte ucciaea0BaHHUsA I10JIYyYEHBI CIEAYIOLINE PE3YIIbTaThI:

IPOWLTIOCTPUPOBAHBl  PA3JIMYHBIE BU3YAJIbHBIE MOJEIN OTCYTCTBYIOIIUX
JAHHBIX

U3Y4EHBI Pa3IMYHbIE METOABI UMITyTAllUN

IPOBEJAEH CPABHUTENIBHBIM  AHAIW3 W BBIABICHBI  HAWIy4dlME U3
IIPEACTABIICHHBIX METOAOB 3aIllOJHEHUs KakK Ui CIy4YalHbIX IIPOIYCKOB, TaK JUJIs
HECJIy4YalHbIX

ABTOp pa0OThl MOATBEPKIAET, YTO MPUBEICHHBIA B HEW pacUETHO- aHAIUTHUYECKUI
MaTepHall MPaBUIbHO U 0OBEKTUBHO OTPAXXAaeT COCTOSIHUE MCCIIEyEMOro Mpoliecca, a
BCE€ 3aWMCTBOBAaHHBIE W3 JIMTEPATYPHBIX M JPYIMX HCTOYHHKOB TEOPETUUYECKUE,
METOJI0JIOTUYECKUE U METOAMYECKHE TMOJIOKEHUSI M KOHLEMIIMU COMPOBOXKIAIOTCS
CCBUIKaMH Ha X aBTOPOB.

(moanuck cTyeHTa)



PODEPAT

Heimuiomuas npana: 50 c., 22 man., 2 ta6im., 10 KkpbIHiIl, 3 IPBIKIL.

Kmiouassie c1oBbi: YACOBBIS PAJIbI, IPACTOP CTAHAY, IAJI3EHbISA
3 TIPATIYCKAM, 3ATIAYHEHHE IPAITYCKOY, METAJIbl 3ATIOYHEHHS,
IMITYTALBIA, METAJIBI IMITY TALIBIL.

A0'eKT gan3eHail mpambl - YacoBbIS IPpari 3 MPOIyCKami, y ThIM JIKY
MaJIPILHBIS JaA3€HbIA 1 Ja3€HbIA YHYTpaHara Bajiapora npagaykra 3ny4yanbix [lltatay
AMeprIKi.

MbTaii 1aa3eHail AbINJIOMHAN nmpanbl 3'sayjasenna i13HThI(IKAIBIT YaCOBBIX
nmparay 3 mOporyckami 1 MeTajay 1X 3amayHeHHs, a Takcama MpaBsA3eHHS
IapayHaJIbHara MeTajay 3amnayHeHHs IPOIyCKay JUIs PO3HBIX ThHINIAY IIPOIyCKay Ha
ACHOBE JIaJI3€HBIX YHYTpaHbl BajiaBora npaaykra 3nydansix ltatay Amepsiki.

MeTtan naciaenaBaHHsi: TapayHaIbHBI aHATI3.

¥ BBIHIKY /1aclie/laBaHHs aTPhIMaHbl HACTYITHBIS BHIHIKI:

MpaUTIOCTPaBaHbl PO3HBIS BI3yaIbHBISI MaJRIIl aJICYTHBIX 1a/13€HbBIX

BBIBYYaHbI PO3HBISI METAJIbl IMITyTaIlbl1

paBeA3€Hbl NapayHalbHbl aHaNi3 1 BBIAYJICHBl HAWJIEHIIbIA 3 PaCTayIeHbIX
MeTaay 3anayHeHHs SIK JJIs1 BBIIAJKOBBIX IPOITYCKaY, TaK JJIsl HEBBINAJKOBBIX.

A}”lTap Mpalbl NAUBAPIUKAE, IITO MPbIBE/I3EHbI ¥ €1 pa3niKoBa-aHAIITBIYHBI MATAPbISI
npaBmLHa 1a0' eKTLIyHa azm}OCTpoyBae CTaH JI0C/Ie/IHAra MPAIdCy, yce 3ana3blyaHbls
3 mTapaTypHHx 1 IHHIBIXKprHlL[ TIApITHIUHbISA, METaJajariuyHblsl 1 MeTaJbIYHbIA
CTaHOBIIIYA 1 KAHIIIILBI CyIpaBaKarolla Cliacbulkami Ha 1X ayTapay.

(monric cTyIPHTA)



ABSTRACT

Degree paper: 50 p., 22 ill., 2 tab., 10 sources, 3 app.

Key words: TIME SERIES, STATE SPACE, DATA WITH GAPS, GAP
FILLING, FILLING METHODS, IMPUTATION, IMPUTATION METHODS.

Object of research — time series with gaps, including model data and United
States gross domestic product data.

Purpose of research is identification of time series with gaps and gap-filling
methods, and comparative gap-filling methods for different types of gaps based on
United States gross domestic product data.

Research methods: comparative analysis.

The following results are obtained from the study:

different visual models of missing data are illustrated

different imputation methods have been studied

comparative analysis and identification of the best of the presented filling
methods for both random omissions and non-random ones.

The author of the work confirms that computational and analytical material presented
in it correctly and objectively reproduces the picture of investigated process, and all
the theoretical, methodological and methodical positions and concepts borrowed from
literary and other sources are given references to their authors.

(Student’signature)



