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[{eas pabOTBI — MOCTPOUTH MATEMATHYECKYIO MOJIEh JJISI POTHO3UPOBAHUS
MOBEJICHUS] OBICTPOMEHSIONIUXCS HECTAllMOHAPHBIX CIIy4alHBIX MPOIECCOB Ha
OCHOBE Lierier Mapkosa.

PaccmarpuBaercss 3amadya CTaTUCTHUYECKOTO NPOTHO3UPOBAHUSA JUHAMUKHU
CIy4aiHbIX MPOLECCOB HAa OCHOBE Lieneld MapkoBa. McciaenoBanbl BEpOSATHOCTHbBIE
XapaKTEPUCTUKHU OJIHOCBSI3HBIX " k-cBsi3HBIX uerneu Mapkosa.
PazpabGoTtanpiMofieny yisi MPOTHO3MPOBAHUSA TOBEACHUS OBICTPOMEHSIOMINXCA
HECTAIIMOHAPHBIX CIIyYalHBIX IPOIECCOB HAa OCHOBE OJHOCBS3HOW M K-CBsSI3HOM
uenein Mapkosa. [IpencrasiieHbl pe3yJbTaTbl KOMIIBIOTEPHBIX 3KCIIEPUMEHTOB Ha
peanbHbIX JaHHbIX. OmNHCcaH aJdrOpuTM BBIYKMCICHUS 3HAYEHUA MHIEKCA
nuTupoBanus caira — PageRank. IlpogemoncTpupoBaHa NPUMEHUMOCTH
OJHOPOJHOM CTAalMOHApHOW uenu MapkoBa il ONTUMH3ALMU TOUCKOBBIX
CUCTEM.
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The purpose of the master’s thesis —to build a mathematical model to forecast
the behavior of the rapidly changing non-stationary random processes based on
Markov chains.

The problem of statistical forecasting the dynamics of the random processes
based on Markov chains is considered. The probability characteristics of the
simply connected and k-connected Markov chains are investigated. The models to
forecast the behavior of the rapidly changing non-stationary random processes
based on the simply connected and k-connected Markov chains are developed.The
results of computer experiments on real data are presented. The algorithm for
computing the value of the citation index — PageRank is described. The
applicability of the homogeneous stationary Markov chain for search engine
system is demonstrated.



