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JOCIIZKEHHA AINNAPATYPHUX METOIIB CIIEKTPAJIBHOI'O
AHAJII3Y BUITAJIKOBUX CUT'HAJIIB

Po3rnstHyTo MeTonM amapaTypHOIO CHEKTPajJbHOTO aHali3y CTallOHApPHHUX
€proJAMYHMX BUNIAJKOBUX CUTHAIIIB.

3anpornoHOBAHO y3arajlbHEHy MaTeMaTH4YHY MOJEIb OI[IHOK CHEKTPadbHO1
HIUIBHOCTI MOTYXHOCT1, OTPUMAaHHUX PI3HUMU METOJIAMHU CHEKTPATBHOIO aHaII3Yy.
Mopenb 3acHOBaHa Ha OJHOMY 13 KPHUTEpIiB CTATUCTHUYHOI Teopli MPUHHATTS
pillieHb - MakCUMYMIi (DYHKIIT NpaBaonoaAiOHOCTI M T03BOJSIE 32 LIMM KPUTEPIEM
OLIIHUTH PI3HI METOJU CIEKTPAJIBLHOTO aHaNi3y i BUSBUTHU CE€pel iX ONTUMAJIbHI.

Xapuenxo AJI., Ymymosa E.A., Ykpauna, Xapvkog

HNCCIIEJOBAHHUE AIIMTAPATYPHbBIX METOAOB CIIEKTPAJIBHOI'O
AHAJIN3A COYYAUHBIX CUTHAJIOB

PaccmoTpensl MeTOABI anmapaTypHOrO CIHEKTPAIBHOTO aHAIN3a CTALMOHAPHBIX
AProAMYECKUX CIy4YalHbIX CUTHAJIOB.

[Ipennoxxena o60oOUIEHHAs MaTeMaTU4ecKas MOJENb OLEHOK CHEeKTpaJbHOU
IUIOTHOCTH MOIIHOCTH, MOJIYYEHHBIX pPa3IUYHbIMA METOJAAaMHU CIEKTPaJIbHOTO
aHanu3a. MoJenb OCHOBaHA Ha OJHOM M3 KPUTEPUEB CTATUCTUYECKOW TEOPUU
NPUHATHS PElIeHUH — MakcuMyme (YHKIMHU MpaBAONoAOoOMs U TO3BOJISET IO
ATOMY KPUTEPHIO OLIEHUTh PA3IMYHbIE METO/Ibl CIEKTPAIHLHOTO aHAJIN3a U BBISIBUTH
Cpelld HUX ONTHUMAJIbHBIE.
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ANALYSISOF INSTRUMENT METHODS OF SPECTRAL ANALY SIS OF
RANDOM SIGNALS

Methods of the instrument spectral analysis of stationary ergodic random signals
are considered.

The generalized mathematical model of estimations of power spectral density,
received by various methods of the spectral analysis, is offered. The model is based
on one of the criteria of the statistical decision theory - a maximum of function of
credibility and allows to estimate by these criteria various methods of the spectral
analysis and to reveal among them the optimal.
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