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[IpuBeneHbl HEOOXOAMMBIE TEOPETHUECKHE CBEIEHHUS U TMOJYYEHUsS aIrOPUTMOB OIICHKH
HEHM3BECTHBIX IIOJIC3HBIX IApaMETPOB Ha (POHE HIYMOBBIX HECTAIMOHAPHBIX CTOXACTHYCCKHX
nporeccoB. [lokazaHa B3aWMOCBA3b HH(POPMAIMOHHBIX IPOTHO3HPYEMOCTEH CTOXAaCTHYECKOTO
Iporecca 1 OLEHUBAEMBIX [TAPaMETPOB.

Kniouesvie cnosa: naOpMaOHHAS IPOTHO3UPYEMOCTh, CTOXAaCTUUYECKHUI MPOIIECC, AITOPHTM OLICHKHL.

BBeaenune

B paborax [1-3] aBTOpamm HcCIEIOBAINCh BOMPOCHL, CBA3aHHBIE € WH(POPMAIMOHHON
nporaosupyemocteio (MII), B obmem ciydae, HECTallMOHAPHBIX CTOXAaCTHUYECKHMX IIPOIIECCOB B
JUCKPETHOM M HEIPEPHIBHOM BPEMEHH, aHAJIM3UPOBAIUCH BO3MOKHOCTH oueHKH (ynkuuu WII. Iox
TakoW (YHKIMEH aBTOpHl TOApa3yMeBalOT (YHKIWIO BPEMEHHU, KOJIMYECTBEHHO OIPEeIISIONIYIO
WHQOPMAIUIO, COJEPIKAIIYIOCS B aJeKBAaTHOW MOJICIIH, OIMCHIBAIOIIEH CTOXAcTHYECKUH IMpolece H
OTpa’karoIlyro (akT HAJIMYMS 3HAHUI 0 HEM B 000l Oyaymuii MoMeHT BpeMeHH. KOHKpeTHBIN BHJ
¢ynkuun UII ompenensiercs HW3MEHEHMEM BO BpeMEHH KosimuecTBa HH(opmanuu Pumepa
OTHOCHUTEIFHO MCCIIEAYEMOTO MIPOLiecca UiTH €ro apaMeTpoB.

B nannoii pabote uccnemyercs emie oauH aciekT — cBsa3b U1 mrymoBoro mpouecca ¢ 3agadeit
oueHuBaHus (¢uiabTpanuMy) mnapaMmerpa curHaia Ha ero (one. HabGmromenwe mnpencrasisier ux
aJINTHBHYIO CMeCh. Takas MOCTaHOBKa 3agadu Mo3BoJisieT roBoputTh o0 WUII omenkum mapamerpa
curHana. [leficTBUTENbHO, aNTOPUTM OIEHKH COAEP)KHUT, B OOIIeM ciy4yae, MaTpHIly YCHIIEHHS
HeBs3KM [4-6], o2neMeHTBl KOTOpPOil OHPENessIOT ACHMIITOTHYECKYIH) CKOPOCTh CXOAMMOCTH
anroputMma. B To ke BpeMs, HEKOTOPBIE U3 3TUX KOMIIOHEHT omnpeneistoT MII mrymoBoro mpouecca.
Takum 06pa3oM, OYEBHIHO HATHMYUE ONPEAEICHHONW B3aNMOCBSI3H.

Hens nannoii pabotel — uccnenoBanue cszu MI1 HecTalmoHapHOTO IIyMOBOTO CTOXaCTUYECKOTO
npolecca ¢ pealn3alieil aropuTMa oleHrBaHusl ((GUIbTpali) apaMeTpa CUrHana Ha ero (ose.

OIIeHKa mapaMeTpoB CUTHAJIOB Ha (1)0He HECTAIMOHAPHBIX HIYMOBBIX ITPOLECCOB

B xauectBe Mozeneil IIyMOBBIX TIPOLIECCOB Oy/IeM paccMaTpUBaTh YCIIOBHBIE MAPKOBCKUE TIPOLIECCHI,
BEPOSATHOCTHAS! CTPYKTYpa KOTOPBIX OIMKCHIBAETCS] OIHOIIAroBOH oTHOCTBIO mepexona (OINI). UzsecTHo,
yro OIIII mapkoBckoro nponecca U3 OAHOro (PUKCHPOBAHHOIO 3HAYECHUS Y, B JApyroe Y;,, 3a Majbli

uHTepBaa Bpemenn A=t,,; —t, umeer Bun

T, :eXpI:_(YM - Mi)2 /2Di+1}/\)2nDi+1 , P(y,) = o (1)
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rie M. =y. —Aa - maremaruueckoe OXHAaHHE MapKoBcKoro mpouecca, & =a(t,y,) — dyHkuus
cHoca B ypaBHenun @okkepa-Ilnanka-Kommoroposa, D, =b()A — nucmepcuss MapkoBCKOro
R G+A

nporecca, b(t) =|AIrT(1)(N 1 2A) L , g’(t)dt — xoodduument muddysuu, a(t,y) u g(t) — ussecrusie
JI€TEPMUHUPOBAHHBIE GyHKIMH CTOXAaCTHYECKOTO nudpepeHnraTbHOro ypaBHEHHUSI
L(t,y)=y(t)+a(t,y)=g(t)C(t), y(0)=0, ynosnersopsromue ycnosuro Jlummuma, ((t) —
HOPMAJBHBIN OeNblii IMIyM C HYJIEBBIM CPEIHUM M IEIbTOO00pa3HOW KOPPENAINOHHON (yHKIHMen
<C(t)§(’[ ')> =NOo(t'—t)/ 2, N — onHOCTOPOHHSS CHIEKTPaIbHAS IIOTHOCT.

His o6obmenns (1) taxke wucmonp3ytoT ¢opmanbable KoHCTpykiuu OIIIl. Tak, mpm
pEIICHUN MPAKTUYECKUX 3aJad HAIUTH IPUMEHEHUE MOJICNH, COBIaIaroniue mo gopme ¢ 0600IIeHHO-
HOPMAJIBHBIM pacrpec/iCHUCM:

T,y = B(V) EXp(_A(V) (|yi+1 - Mi| /\/E)v) , v>0,5, P(y,)=m,, 2

rae A(v) :(F(3/ wIrta/ v))w2 , B(v)=AW)""/(2{D,,I(1+1/V)), T — ramma-dpynxums. Hanbonee
YacTO TaKWe MOJIEIM MCIONb3yroTcs ¢ mapamerpom Ve{l;2}. Crporo rosops, mojyd4eHHash TaKUM

obpaszom koHcTpykmms OIIl, B obmem ciydae, He sBugercs (Qu3MIeckn OOOCHOBAHHON WIH
MaTeMaTH4YecKd JoKazaHHOW. OmHaKo, CKOHCTpyHpoBaHHbE TakuMm oOpaszom OIIIl sBrsroTcs
YILO6HI)IMI/I AHAJIUTUYCCKUMHU MOJACILIMU  C (1)H3PI‘-I€CKI/I IMOHATHBIMU TIIpU HX HCIOJbB30BaAHUU
pe3ynbTaTaMu.

Jlanee mepeiizieM K PacCMOTPEHMIO 3a1aud OLEHKH CKaJIIpHOro mapaMerpa O mose3sHoro
curnana S(t,0) mo pesynpraram mabmonenuit I =S +Y, (i=1K) na unrepsane spemenn [t;t,].
OnrumanbHas BHIOOPOYHAs OLEHKA (OPMUPYETCS U3 YCIOBHS MMHUMM3AIMM OMIIMPUYECKUX TOTEPH

* - k_l
0, =argminJ, (6), rze J, (6) = —Zi_ Jnm., ;. Y =1 —s;. CranpapTHas mpouenypa cTOXacTHIeCKok
. - ,

annpokcuMmanuu [4,5] 111 MOMEHTa BpeMeHH t, MMeeT cieIyomuil BU:

0, =0,, +[623,(0)/66*] "o, , /20, , 6] =const, 3)

0?3, (0)/ 06° =6%J,_,(0)/ 0* — 5% In Ty / 067, (4)
* « V-1 =y . * *

olnm,, /aew:e;& = _VA(V)|yk -M,|  D,"sign(y, - M, ,)oR ! 89‘9:6;71 , (5)

rae 0., — chopMHpPOBaHHOE OJHHUM U3 U3BECTHBIX CIIOCOOOB 3HauY€HHE NPEABAPUTEIBHON OLEHKH, B
YACTHOCTH, 3TO MOXET OBITh JKCTPAMOJIMPOBAHHOE HA INAr BIEpe/ 3HAYCHHWE HWIIM 3HAUCHHE HA
npenpiayuiem uare, T.e. 0,, =0, ;. B dopmymnax (3)~(5) BBeneHs! obo3navenus: Y, = —S(t,,6, ),
M =Yia —8alt s Yier) o Yier =l —St0,6i0) o R = Yo = Vi A8 ;. KauecTsennsiii ananus

pPeKyppeHTHBIX OIeHOK (3)—(4) BRIBOAMT 3a paMKH cTaThi. OTHAKO MOYKHO YKa3aTh Ha TO, YTO OLEHKH
MaKCUMAaJIBHOTO  MPAaBAONONOOWs TpH  OOMIMX  YCIOBUSAX  PETYISIPHOCTH  COCTOSTENBHEI,
acCUMNTOTHYECKH 3((HEKTUBHBI I ACHMIITOTUYECKH HOPMAJIbHBI, B PSJIE€ CIIy9aeB OHU MOTYT OKa3aThCsI
cMerIéHHbIMUA. CTaTHCTHYECKOE YCPEAHECHHE BTOPOW TMPOM3BOIAHOM OSMITMPUUECKOr0 (DyHKIIMOHAA

TPUBOTHT K PeKyppeHTHOMY cooTHomIenmo K ' = <62Jk ©/ 862|e—e; > =K} - <62 Inm,, ./ 892"9_9; >
=0 [y : =01 [y

(& Innkyk_1/892>Y=—<(6Innkyk_1/66)2>Y=—IPe(Atk)=—IPM (At )(OF, (. /1 00)%, rme IP(AL,)

OJTHOITIarOBast nH(pOpMaITMOHHAS MPOTHO3UPYEMOCTh CKaJISIPHOTO napaMmerpa 0,
-1

IP, (At ) =V’T'(2—1/V)AV)?" (F(l/ V)Dk) — oJHOLIaroBas MH(POPMALMOHHAS MPOTHO3UPYEMOCTh

Maremarndeckoro oxuganust mpouecca Y(t,) [2]. YuursiBas nmociennue $opmynsl ypaBHeHue (4)

MOXKET OBITh NEpEeTrCaHO B BUAC!

K.'= Kl(:ll - Ipe (Atk) Klil - PM (Atk)(aFk,kfl /ae)zlezei_l ©

WK B SIBHOH popme

=6,
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4 VTR-1/v)AW)? 1
Kk - r(l/v) Z| lDI |I 1/60) = eiil . (7)

Anamm3 Qopmynsl (7) TO3BOJISET 3aMETHUTh, YTO HH(POPMANMOHHAS MPOTHO3ZUPYEMOCTh

CKaJIPHOTO MapaMeTpa paBHA BeTUUHHE
1

IR (tk+m) Kk+m ' (8)
I7ie MHACKC M ompezessieT nmoBeaeHue (QpyHKIMKA MHPOPMALUOHHON MPOTHO3MPYEMOCTH B OyayIlIue
MOMEHTHI BpeMeHH 1, 1o pesysnbraTam HaboaeHus Ha uaTepsaie [t;t ].

Hanee paccmotpum airoput™ (3)—(7) ¢ mapamerpom V=2, npu kotopom OIIIT umeer BH
HOpMaJibHOTO 3akoHa (1). MudopmanmonHnas nporuosupyemocts (UI1) orenuBaemoro mapamerpa 6
CIIEyIOIIas:

I%(tk+m Z DI:-lm i+m,i+m-1 /66)2 (9)

a ypaBHeHHe (3) Ul MOMEHTa BpeMEHH {, UMeeT BUA:

0 =061+ IR (t) "D, "Fy10Fy s / 9 (10)

6=61 °

[TockonpKy 3HaueHHs OHEHOK ©O,,, I WHIEKCOB M>1 HEW3BECTHBI, TO BBHIYHCICHHE

¢ynxuun UIT HemocpencteenHo no ¢dopmyne (9) HeBo3moxHo. Onnako B ciydae S =00 (o —

2 2
HEKOTOPBIH KO3((GUIMEHT MPOMOPLHOHATFHOCTH) MOIyYaeM (6F,+m e 1/89 ) =a? (A/ Ty) ,
|+m1

-1
rae T, z<a;> — nocrosiHHas BpeMeHU. Tornma orHomenue UII onenuBaeMoro mapamerpa k MII

2
IyMOBOTO MPOLIECCa PABHO MOCTOSTHHOH Bemmante 8y, = 1Py (b ) / 1Py (o) = (A/ Ty) :

Vpasuenus (9),(10) npuy A—0, AK—T, AM—>T MOXHO 3anncaTh B HENPEPHIBHON (opMe.
Tak, ¢pynkuus WIT napamerpa © nmpuMeT BHJ HHTETPAJbHOTO ypaBHEHUS

T+t
IR,(T. 1) =] "b(t)*[oL/ 38, T (1)
a muddepeHIanTb HOE U MHTETPANIbHOES YPABHEHUS OLICHKU OYAYT CICAYIOIIHMMH:
=IP,(T)"b(t)™"L[oL/ ae]leze*(t), (12)

6'(T)=IR(T)* [ b(t) " L[AL/ 28], ., ct . (13)

Hwuxe mpuBenensr HekoTopbie mpuMepbl anroputMmoB (11)—(13), mans Hanbojiee 3HAYMMBIX
HECTaI[MOHAPHBIX ITYMOBBIX MTPOIIECCOB UCTONIB3YEMBIX B 3a/1a4aX TEOPHU OLCHUBAHMUSL.

1. TIpouece Y(t) — umcto auddysmomneii: a(t,y)=0, g(t)=g, M,=y,, D,=Ng°A/2.
VpaBuenne HaOmogenus I =S +Y,. B oartom cioyqae MWII onpenensercs dopmynoit
IR (t,..)= (bA)flz:ll[SiLm —1+m] win B HenpepsiBHoi popme IR, (T) = b_lf (8)%dt, b=Ng?/2.

VYpasuenue (10) ¢ yuerom (7) mpuHUMAET BUJT

* * k ' r 12 - ' ! * *

0, =0, + (zizl[si - Si—l] ) (¢ =S — 1)

[ocnenusist popmMyna mokasbIBaeT, YTO aIrOPUTM OLEHKH MMEET CMBICI TOJNBKO JUISl CiIydas,
Korza nH(pOPMALIMOHHBIN CHIHAJ HE TOXASCTBEHEH HH(POPMALMOHHOMY T1apamerpy, T.e. S; # 00, rae
Ol — HEKOTOPBIA KOADPHUITUESHT MPOTIOPITMOHATEHOCTH.

2. lpouecc y(t) — rayccoeckmit: a(t,y)=py(t), n>0, gt)=g, M, =@1-Ap)y,
D, =Ng®A/2. Ypasuenne naGmonenns I =S +Y.. B muckperHom Bpemenu WII ompenensercs

(1)01“)1\4}/-11017I IPG (tk+m) = (bA)il Zrzl[sil+m —1+m + Al‘l’s|—l+m ] A B HereprBHOfI @opMe
IP,(T,7)= b‘lj‘TH (8'+ps')?dt, rue obosnaveno b= Ng?/2.
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VpasHenue (10) uist MoMeHTa BpeMeHH t, u S, =0 =CONnst nmpuHuMaeT BUA

0 =6, +(kap) " (v —[1-An]y; ). (14)
3ameuaeM, 4TO MPH BHIOOpE MIara JMCKPETH3ALWH PAaBHBIM BpeMeHH koppesimun A=1/p
TOJTy4aeM M3BECTHBII uHeiHbIi anroput™ 0, =0, , +k™*(r, -0, ;).
U3 ypaBHenwuii, onpenenstomux kodp¢unuent ycunenus B (12), cormacHo (11) momywyaem
3aBUCUMOCTb OTHOCUTENIBHOMN JUCTIEPCUH OIINOKH OLIEHKU

82 =2(9°Tw)™* (15)

um 8 =(c” 1K)L+p)/ (L—p), p=exp(-Au) mpu Au<<1, rme q*=0°/c* — oTHOmEHHE CHTHAI-
mym, 6°=b/2u, T=KA. Takum obpasomM, KauecTBO OumeHKH O, ymyumraercsi (OTHOCHTETbHAs
JIMCTIEPCHS OIUOKH YMEHBIIAETCS) PH YBEIMUEHUH OTHOLIEHHS CUTHAJI-IIIYM, BPEMEHH HaOJFOIeHHs
Y YMEHBIIICHUH MMOCTOSHHONW BPEeMEHH ™’ (puc. 1, kpusbie 1 u 2). 3aBHCHMOCTH pHC. | CTPOMIHCH
nns 3Havennii 0=0,2, A=0,1, u=0,5, q°=0,4 (xpupas 1, puc. 1) u p=2, q*=1,6 (xpusas 2,
puc. 1). B To 5xe Bpems oTHOImIEHHE HHOOPMAIIMOHHBIX TPOTHO3UPYEMOCTEH NMEeT BUJL

2 2
8IP,ker = (A/Ty) ’ (16)
rae Ty = u’l — mocTostHHasA BpeMeHu mporecca Y(t). 3aBucuMocts oTHOCHTENbHOM UTT S,ZP’ker OT 11ara

JUCKPETHU3alliU U MOCTOSHHOW BPEMEHH LIYMOBOTO IpoIlecca MO3BOJIAET CeiaTh BBIBOJ O TOM, YTO
yMEHbIIIEHUE MOCTOsSHHOW Bpemenu mpormecca Y(t) Bemer k yBenuuenuto MIT omeHHBacMOro

napamerpa 0, orHocurensHo UII cpeanero 3Toro nporecca, 1 Hao6opot. [Ipuyem, B JaHHOM citydae
2
BeMMuMHA O ,,, HE 3aBHCHT HH OT BpemeHu HaOmomenus (T =KA), HE 0T rIyOHHBI

nporHozupyemMoct (T=MmA).

20
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Puc. 1. OTHOCHTENBHBIC TUCTIEPCHU OITHOKH OLIEHKH 5% : 1 - popmymna (z), n=0,5, q2 =0,4;
2 — dopmyna (z), 0 =2, 9* =1,6 ; 3 — pesynsrare: mogemnposanns, L=0,5, 0° =0,4;

4 — pe3yabTaTHl MOJEIUPOBAHUS, =2, q2 =16

HemnpepbiBHblii  ananmor ypaBHenus: (14) momydaercss mnpeaenbHbiM nepexogom A —0
(T=kA): 6°(T)=(@/ T)[y*(T Y p+y (T )} . Ecmu BbIOpars B KadecTBe HAYAIBHOTO YCIIOBHS

0, =1(0)/u+r(0) , To perenne BBIENPHBEIEHHOTO TU(HEPEHINATHHOIO YPABHEHNS TI0Ty4aeTCs
crenytouum: 8 (T) =L/ T)[ [#(t)/p-+r(®)]dt (P.JL Crparososis, 1959).

3. Ipomecc  y(t) — daykryammonnsni:  a(t,y)=py(t), wpn>0, g(t) :m :
M, =(@-Ap)y,, D =Abt)=A(b, +bt), b, =9,N/2, v=0,1. YpaBuenue nabmozerns I, =0+Y,,
UIT ouenku onpenensercs popmynoii 1B (¢, .,) = Z:;l(bo +bt.) AW’ wmm B cnyuae t,, = (i+m)A
u b >0 mnomyyaem |Pe(tk+m)=u2[H(Z+k+m)—H(Z+m)]/bl, e z=h,/bA, H(x) -

TapMOHHYECKOE YHWCIO OT HEIEeNOr0 apryMeHTa. YYHTHIBas MOCIENHWE BBIPAKEHHUS, HECIIOXKHO
3anucarb ypasHeHue (10) s momenTa BpemenH f,
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* * (YE [l AH] YEfl) -1 -1 -1
0, =0_,+K , K —K7+b+b]t . 17
k k-1 k \ (bo bltk) k k-1 ( 0 k) 17)

Ha puc. 2 npusenens! 3aBucumocty UIT onennBaemoro napamerpa (S, =0 ) st rayccoBckoro

mponecca  IP,(T,t)=u’T/b  (xpuas 1) wu mpomecca, pAaCCMOTPEHHOTO0 B Tl 3
1+1(T +7
IP,(T,7) =p’In % /b, I=b /b,. Hocnennsisn popmyna nokaspisaer, kak UII oueHkn mis
+1T

9TOr0 Cjiydad 3aBUCUT OT COOTHOIICHUS BPEMCHHN HAKOIICHHUA T " IpOrHo3a T.
100 . . ‘ . ;
IPy(T.D) : : : : : : :

L N A I R S 5 S B
L N T
T R R R S o N S

i Bt S

0 : i i i i i i i i
1] 10 20 30 40 50 60 70 80 90 100

Puc. 2. Undopmarmonnas npornosupyemocts ouenxkn 1Ry (T,7), p=1, b=hy =1,
b =0,01: 1 - rayccosckuit mymoBoii nporecc; 2 — t=10; 3 - =100

B 3aimroueHne oTMeTHM elle OJHY BaXKHYIO B3aMMOCBSI3b IPHBEICHHBIX BBILIEC aJIrOPUTMOB
UIl oueHuBaeMoro mnapamerpa M IOJaBJIECHUS LIyMoBoro npouecca. KoadduuueHt ymydmenus
OTHOIIIEHUS  CHUTHAJ-TIOMEXa Ha  BBIXOJE  JAEMOAYJIATOpAa  ONpEeNeNseTcs  BETUYHHOM

2 o
n=o’ <(a Inp(y)/ 6'y) >y, CIIPaBEUIMBOM JUISl CTAIIMOHAPHOTO ITyMOBOI'O IPOLIECCA C HE3aBUCHMBIMH

orcueramu. OfHaKO B OOIIEM Cllydae, /Ul HECTAllMOHAPHBIX IIPOLECCOB C M3MEHSIOMIEHCS BeTMINHON
nmapamerpa wmacmraba, HO C ec¢ TMpelelbHBIM CTallMOHAPHBIM 3HAa4YeHHEM, JTOT Kod(duImeHT

npeoGpasyercs & dymammo ()= IP, (0 /M IR, (1), rae IPy(t)=<(6In p(t,y)/ay)2> ~ un
—® y

CTOXAaCTHYECKOr0  TpOIecca OTHOCHTENBHO ero Martemarmdeckoro oxumanms, p(t,y) —
HeCTallMOHApHasl IUIOTHOCTh. Tak, B YacTHOM Ciydae TayCCOBCKOIO HECTAlMOHAPHOTO IPOLecca,
noyanm M(t) = (1—e?*) ™,

HccnenoBanoch KavecTBO alrOpUTMa OLEHKH IOCTOsHHOrO mapamerpa (14) mHa ¢one
HECTAIMOHAPHOTO TayCCOBCKOro nrymoBoro mporecca ¢ OIIII (1). YpaBHeHue HaONIOACHUS UMEIO
Bua I =0+ Y, . Pacyer OTHOCHTENBHOI AUCIIEPCUH OTKIOHEHHS OLIEHKHU [TapaMeTpa OT €ro HCTHHHOTO
3HAYEHHs OCyIIecTBIsUIach o popmynam: O, =0° / De,, De, =(k-1/k)De, , +(0, —0)* /K.

Pe3ysbTaThl MOJENMPOBAHMSA, TOJydeHHBIE YyCpeAHeHHeM Mo S50 peammsamusM O B
cpaBHeHHMHU ¢ Teoperudeckumu (opmyna (15)), npuBenensl Ha puc. 1 (kpuBbie 3 U 4, OTMEUEHHEIE
mapkepamu). [TapameTpbl MOIEITHPOBAHUS BHIOMPAIMCH aHAJIOTHYHBIME pacyeTaM Ui KpuBbIxX | u 2
puc. 1. IllymoBoil mpouecc MopeiaupoBaincs ypaBHeHueM Y, =Y, , —Aa, , +AQ,C,, tme (, -
HE3aBHCHMasl TayCCOBCKas CITyJaiiHasi BEIMUMHA C HYJIEBBIM CPEIHUM.

3akiaoyenue

PaccmoTpensl Bompockl B3aumocBsizu UII HecTalmoHapHOrO IIyMOBOI'O CTOXaCTHYECKOIO
mpoliecca ¢ ajJropuTMaMu OIIEHWBaHUSI HEN3BECTHOTO WH(GOPMAIIMOHHOIO MapaMeTpa CHTHAlla Ha ero
¢one. Ycranoeneno, uro HWII oleHkM mnapamerpa TOJHOCTBIO ompeaensercss Kkoddduimentom
ycuneHust HeBsizku. B omimume ot UMII mymoBoro mpormecca, Il oneHKu cOAEPKUT KBaapar
MPOU3BOJHON MO TMapamMeTpy CUTHAJIbHOM KOMIIOHEHTHI B TOYKE MpPEABAPUTEIBHON OLICHKU.
ITockonbky OyayIue 3HaUE€HUS OIIEHOK HEM3BECTHBI, TOUHOE 3HaueHune 11 BO3MOXKHO JIHIIL Ha OJUH
miar Boepen. s npubimxkenHoro omnpeaenenus MIT oneHku Ha OOsbliMe BpeMEHHbIE HHTEPBAJIbI
MOKHO BOCIIOJB30BaThCS CTATUCTUYECKUM YyCpeAHEHHeM. 3aBUCUMOCTh MII olleHKH OT MOCTOSHHOM
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BpEMEHH IIYMOBOTO Tpoliecca W Iara AMCKPETU3alMK MO3BOJIAET OOECIeYrTb, 32 CYET BBIOOpA
MOCJIETHET0, ONTUMalIbHOE cooTHOoWeHue Mexay 1T ouenku u UII mrymoBoro npouecca.

PaccmoTpenHble mpUMephl aITOPUTMOB OLICHMBAaHUS Ha (JOHE HECTAIIMOHAPHBIX HIYMOBBIX
MPOILIECCOB WILTIOCTPUPYIOT ocobenHocTu MII omeHkH, KOTOpble MOTYT OBITh HCIOJB30BaHBI MPH
PELICHUN IPAKTUYECKUX 3a1ad.

IMPACT OF INFORMATIONAL PREDICTABILITY OF NONSTATIONARY
NOISE ON THE PARAMETERS ESTIMATION ALGORITHMS REALIZATION
OF USEFUL SIGNAL

A.V. AUSIANNIKAU, V.M. KOZEL

Abstract

The necessary theoretical information for algorithms estimating unknown parameters useful
for background noise nonstationary stochastic processes is given. The relationship of information
predictability stochastic process and evaluation is shown.
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