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@opMupoBaHue MOCJIEI0BATEJILHOCTH HA 0CHOBe AP-Monenn:
a=[1 -0.6911 -0.289 0.177 0.1739 -0.2386 0.1231]
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Nudopmanuonnsin kpurepuin baieca

E rror variance
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Bayesian Information Criterion




HNcruHHbIC 3HAaYeHUus napaMeTpoB AP-moxenu
a=[1 -0.6911 -0.289 0.177 0.1739 -0.2386 0.1231]

Ouenku nmapamerpos AP-monenn mo merony FOmna-Youakepa
aYW=[1 -0.74606 -0.27027 0.22314 0.20479 -0.30008  0.102]

' Ouenku napamerpos AP-monenn nmo merony bepra
A aBURG =[1 -0.74693 -0.27152 0.22646 0.20449 -0.30468 0.10475]

Ouenku napameTpoB AP-mMone/in o KOBaApUALMOHHOMY METOLY
aCOvV=[1 -0.75 -0.26917 0.22776 0.20217 -0.30398 0.10469]

Ouenkn napamerpoB AP-monesn no MoaupuiupoBaHHOMY

KOBAPUALIMOHHOMY METONY
aMCOV =[1 -0.74776 -0.27059 0.227 0.20412 -0.30476 0.10475]
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B urg method

Y ule-Walker method
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Modified Covariance method
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Covariance method
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CneraTy «N3Tn»
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Kpurepuit RMSE
RMSE — eBrimaoBo paccrosinue Mmexay uctuaaon CIIM u ee

OLICHKAMU, MIOJIY4YCHHbIMU PA3HBIMU METOAAMMU.
1) RMSE st metona FOna-Yoakepa = 0.0011454;
= 2) RMSE a5t metoaa bepra = 0.0011649;

4)RMSE HJasi MOAM(MUIHUPOBAHHOIO KOBAPHMAIMOHHOIO METOAA
Bbepra = 0.0011545.

Haunnyuymuu pesyasrar no kpurepuro RMSE naer merox lOana-Youkepa

(mannast ounenka CIIM Hau0oJ1ee TOUHA).

CneraTy «N3Tu»



PSD estimates using Yule-Walker method for different model orders
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PSD estimates using Burg method for different lengths
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