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2. Optimal estimation of the Markov systems under incomplete observations.

Pedepar:

1. PoboTa npucesueHa po3pooLi KOHCTPYKTUBHUAX METOIiB CTATUCTUYHOIO aHai3y AJis 3a7a4 Teopii NpUXOoBaHUX
MapKOBCBbKUX Mojiesielt. PO3p06JIeHO airOPUTMU ONTUMAJIBHOTO OLiHIOBAaHHSI MOMEHTIB MIONAJJaHHSI MapPKOBCBKOI
cructemu y ¢pikCoOBaHMII CTaH Ta KiJIbKOCTI TakKuX MOMNaaHb 3a Yyac crocTepexeHs. [106yL0BaHO HOBY iTepaliiiHy
IIpoLieyPy 3HAXOPKEHHS TapaMeTPUYHUX OLIIHOK TUIY MaKCUMaJIbHOI IPaBAoNOLiOHOCTI [J1s 4aCTKOBO
CIIOCTEPEXYBAHUX MapPKOBCbKUX CUCTEM. 3allPONIOHOBAHO HOBY IIOCTAHOBKY 33Jjadi TapaMeTPUYHOTO OLiHIOBAHHS
Ta pi3Hi Nigxoau Ao ii BUpIlIEHHs Y BUNAJKY, KOJIM CIIOCTEPEXXEHHS € HEMTOBHUMMU Ta 1e(pOPMOBaHMMU. [IpaKkTuiHe
3HAQYEHHS OJ€P’KaHMX PE3yJbTaTiB JEMOHCTPYETLCS Ha MPUKJIAJLi OLiHIOBAHHS XapaKTEPUCTUK CUCTEM

o6c¢yroByBaHHs TUIy M|M|n|m B yMOBax HEMOBHUX CIIOCTEPEXKEHb.

2. The dissertation is devoted to the development of a statistical analysis of hidden Markov models. The tasks of
parametric and nonparametric estimation for the characteristics of partially observed Markov systems are solved.



The recurrent algorithms of optimal estimation for the moments of hits of a Markov system and a number of such
hits during the observations are constructed. The iterative procedure for finding maximum likelihood estimations
in the case when the Markov process distribution depends on unknown parameters is obtained. The new task and
methods of its solution in case when observations are incomplete and deformed are proposed. The obtained
results are applied to the statistical analysis of the queuing systems under incomplete observations.
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