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[MporHo3npoBaHMe NO MoAenu MHOXeCTBEeHHOM

perpeccum

Yi = :BO + ,81X1i + -+ :Bkai + &) [ = 1, e, N
Xne1 = (1 Xip4q1 - Xpne1) - VIS OTOTO HAONIOAEHHS XOTHM CEIATh

IMPpCACKA3aHuC

Yos1 = Bo + BiXinsr + - + BiXinta

_ !/
Yni1 = Xns1B + €nt1s

£,+1~N(0,02L,), cov(eniq,&) =0,i=1,...,n



Ownbka vHauBMAyanbLHOro NprHo3a

en+1 = Yn+1 — Yni1 = X418 + €ns1 — Xh41P =

= En+1 T x1’z+1(,é —B) = eng1 — X1 (X' X)X g, Tk
B=XX)"XY= XX)"XXB+e)=B+ X'X)1X'e
var(ent1) = var(enq) + xpp 1 (X'X) 71X var(e)X (X'X) " xpyg =
=07 (1 + X741 (X'X) " x041)

Hamomunanwme: Var [AY]=A Var [Y] A’,

rjae A — IOCTOSTHHAsA MaTpulla, Y — CIy4alHbIA BEKTOP.



[NoBeputenbHbIN MHTepBan Ans

WHOMBMAYANbHONo NPOrHo3a

1= = Pltiaf = taln = k = DG, |1+ 21,3 (X0 x4 <
2

< Ypy1 < Xpiaf +ta(n —k — 1)53\/1 + X1 (X X)) X041
2



Owwnbka gna cpegHero NporHo3sa

eni1 = E(Yn41) — Vo1 = =201 (X'X) 7' X'e
var(ent1) = xpp1 (X'X) 71X var(e) X (X'X) " tanq =

= Uezx;lﬂ(X’X)_lxnﬂ



[NoBepuTenbHbLIA MHTEPBan AN cpeaHero

nporHosa

l-a= P{xvlv,+1,[§ —ta(n —k — 1)6-8\/X7CL+1(X,X)_1'X71+1 <
2

< E(Yp41) < XpyqB + t%(n —k — 1)6-8\/X7CL+1(X,X)_1xn+1
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