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PEDOEPAT

Hunnomuas padota, 67 crpanut, 14 pucynkoB, 23 MCIOJIH30BAHHBIX JTUTEPATY]P-

HBIX UCTOYHUKOB, 1 IIPUJIOXKEHNE.

Kmouessie ciioBa: MHOT'OMEPHDBIN IBONYHBIIT BPEMEHHOIT P4,
[IEIIb MAPKOBA ITOPAKA S, MAJTOITAPAMETPUYECKAS MOJIEJIb, HEI-
POCETEBAA MOJAEJIb, CTATUCTUYECKOE OIIEHMBAHUE ITAPAMET-
POB, CTATUCTNYECKOE ITPOI'HO3POBAHUE.

Ob6beKT nccijaeaoBaHnmd — MaJiollapaMeTpHUdIeCKue MoAe/J M MHOI'OMEPHBIX IBO-

WYHBIX BPEMEHHDBIX PAJOB.

ILlesb paboThbl — aHa I3 MaJjonapaMeTpUIecKX Mo/ie/1eil MHOTOMEPHBIX JIBOM Y-

HBIX BPEMEHHDLIX DAIOB.

PGBYJII)T&T — IIOCTPOEHLI COCTOATEJ/IbHBbIE CTAaTUCTHYECKHNE OLCHKHU IIapaMeTpPOB
MaJlioITapaMEeTPHUYIeCKUX MO,ZLeﬂeﬁ n ucciegoBadbl UX aCHUMIITOTHMYCECKNUE CBOﬁCTBa;
pa3pa60TaHb1 AJITOPUTMBI CTATUCTUYIECKOI'O OICHNBaHW s ITapaMETPOB MO,ZLeﬂeﬁ n CTa-
TUCTHUYICCKOI'O IIPOIHO3UPOBaHMAd; IIPOBEACHDBI SKCIIEPUMEHTDLI Ha MOJCJIbHBIX U PeaJlb-

HbIX JaHHDbIX.

Ob6sacTh pUMEHEHUsT — CTATUCTHIYCCKUIl aHAM3 MHOINOMEPHBIX JIBOMYHBIX

BPEMEHHBLIX PAOOB.



POOEPAT

Hpimtomuas pabora, 67 craponak, 14 MaJiroHkay , 23 KpbIHil, 1 gagaTak.

Kimrouasrs ciaosbl:: IIMATHAMEPHBI JIBAIYHBI YACOBBI PA /I, JIAH-
YT MAPKABA ITAPAJIKA S, MAJIATIAPAMETPBIYHAA MAJIDJIb, HEU-
PACELIEBA Y MAJIDJIb, CTATBICTBIYHAE AIITSHBEBAHHE ITAPAMETPAY,
CTATBICTBIYHAE ITPATHASABAHHE.

AG’exT maciengaBaHHS: — MaJiallapaMeTPbIUHbI MAJdJIl HIMATMEPHBIX JBalt-

HbIX YacaBbIX PaJIoy.

I»ab pgacaegaBaHHS — aHATI3 MajanapaMeTPBIYHBIX MaJId/Isdy MMaTMEPHBIX

JIBAlYHBIX YacaBbIX paJioy.

Breiaiki — nmadyaBaHbl 3aMOXKHBISI CTATBICTBIUHBIA all9HK 1 TapaMeTpay MaJiala-
paMeTpbIYHbIX MaJIRJIAVY 1 jlacjie/laBaHbl 1X acIMIITATbIYHbIA YJIaciiBacill; pacipaliaBa-
HbI aJITapBbITMbI CTATBICThIYHAT'A AllPHbBAHHS TapaMeTpay Ma/3/1eil 1 cTaTbICThIuHAra

I[IparasaBaHH:A; IIPaBEA3CHDbI 9KCIIEPbIMEHTLI Ha Ma/JI3J/IbHBIX 1 P2aJIbHBIX JaHbIX.

BO6JIaCI_[b IIPbIMsAHEHHA —CTaTbICTBIYHDbI aHaJIl3 IIMaTMEPHBIX ,HBaiIIHI)IX qa-

CaBbIX PaJIOy.



ABSTRACT

Diploma thesis, 67 pages, 14 figures, 23 references, 1 application.

Keywords: MULTIVARIATE BINARY TIME SERIES, MARKOV CHAIN OF
ORDER S, PARSIMONIOUS MODEL, NEURAL MODEL, STATISTICAL ESTI-
MATION OF PARAMETERS, STATISTICAL FORECASTING.

Object of research — parsimonious models of multivariate binary time series.
Objective — analysis of parsimonious models of multivariate binary time series

The result — consistent statistical estimators of the parameters of parsimonious
models were constructed and their asymptotic properties were studied; algorithms
for statistical estimation of model parameters and statistical forecasting have been

developed; results of experiments on simulated and real data are presented.

Scope — statistical analysis of multivariate binary time series.



