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PEDOEPAT

Hurtomuast pabota, 68 cTp., 34 mwumoctp., 9 Tabmui, 11 ncrounukos, 1 mpuiio-
JKEeHTe.

Kimouesnie ciioBa: ABTOPEI'PECCUMOHHBIE BPEMEHHBIE PAJIBI, ITEH-
3YPIPOBAHNE CBEPXY, OLIEHKU FOJIA-VOKEPA, HEMIPOHHBIE CETU,
LSTM, GRU, TRANSFORMERS.

OO01BbeKThI UccaeJOBaHUS — aJIrOPUTMbI BOCCTAHOBJICHUS TICH3YPUPOBAHIS aB-
TOPErPECCHOHHBIX BPEMEHHBIX PsiIOB

Ilenp ucciaegoBaHus — paspaboTKa 1 aHAIN3 AJITOPUTMOB JIJISI BOCCTAHOBJICHUSI
[IEH3YPUPOBAHIST aBTOPEIPECCUOHHBIX BPEMEHHBIX PSIIOB

MeToabl UcCIeIOBAHUSA — CUCTEMHBIN IM0OJIX0J, U3YUYEeHUE COOTBETCTBYIOIIEHT
JINTEPaATyPhl I 9JIEKTPOHHBIX NCTOTHIKOB, IIOCTAHOBKA 3a/1a91 11 €€ pelleHIe.

B pe3ynbraTe mcciiegoBaHUs peait30BaHbl U 00YUeHbl PA3INIHbIE apXUTEK-
Typbl HEIPOHHBIX CeTell, IIPOBEJEH NX CPABHUTEJbHBIN aHAJINS

OGsiacTu mpuMeHeHUsi — MeJUIHA (BbLKIBAEMOCTDb MAIMEHTOB, JJTHTEb-
HOCTD YKIU3HM ) COIUOJIOrHs (6e3paboTuiia, IpecTyTHOCT ), IKOHOMUKA(KYPChI BAJIIOT,

POJTAYKI U aKI[IN )



ABSTRACT

Diploma, 68 pages, 34 figures, 9 tables, 11 sources, 1 appendix.

Keywords: AUTOREGRESSIVE TIME SERIES, TOP-CENSORING, YULE-
WALKER ESTIMATES, NEURAL NETWORKS, LSTM, GRU, TRANSFORMERS.

Research Objects — algorithms for reconstructing top-censored autoregressive
time series.

Research Objective — development and analysis of algorithms for reconstructing
top-censored autoregressive time series.

Research Methods — systematic approach, study of relevant literature and
electronic sources, problem formulation and solution.

As a result of the research, various neural network architectures have been
created and trained, followed by a comparative analysis.

Areas of Application —medicine (patient survival, lifespan), sociology (unemploy-

ment, crime), economics (currency exchange rates, sales and stocks).



POOEPAT

Hpimiomuas pabora, 68 craponak, 34 Masonkay, 9 taduin, 11 kpbixin, 1 1agaTax.

Kmouassrs ciioBbl: AYTAPSTPICIVHDBIA YACABBIA IIDPATT, II9H3Y-
PABAHHE 3BEPXY, AIISHKI IOJIA-YOKEPA, HEMPOHHBISI CETKI, LSTM,
GRU, TPAHCOAPMEPHI.

AOG’eKTHI maciieaBaHHs — ajirapbITMbl aJIHAY/ICHHSI [[9H3YpaBaHHs ayTaparp-
9CIVHBIX YacaBbIX II3paroy.

Mbsra pacaemaBaHHS — paclpalioykKa 1 aHaJji3 ajrapbiT™May Jiis ajHay/IeHHsT
IPH3YPaABaHHS ayTap3rPICIyHBIX YacaBbIX HIIparoy.

Metaabl gacijiefaBaHHS — CICTOMHBI 11a/IbIX0J], BBIBYUSHHE aJilTaBeHall JiTa-
PATYPhI 1 JIEKTPOHHBIX KPBIHIII, HAaCTAYJICHHE 38/Ia4bl 1 sie paldHHe.

Y BBIHIKY gacjiegaBaHHs ObLIl plaJiizaBaHblsl 1 HABYyJYaHblsl PO3HBIS apXiTIK-
TYpbl HEPOHHBIX CeTakK, 3aThIM IIPABEI3CHBI iX MapayHaHbl aHaJIi3.

Bob6Jiaciii y2KbIBaHHSI — Me/IbIIbIHA (BBIKBIBAHHE MAIBICHTAY, 1Ay 7KbIHST JKbII[-
1151 ), CAIBIATIOTIsA (6€3p060TaCIb, 3MATBIHHACIH ), IKAHOMIKA (KYPCBI BAJIIOT, TPOIaZKbI

i aKIIpIi).



