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AHHOTALUA

Homabnym mapametpiapuu Oaxonaiiga Oup KaH4a ycysuiap MaBxkyn OynuO, ymap
WYHIa XaKUKaTra MakCUMall VXIIANUIMK YCYJIH KEHT KYJUITaHWJIQJuTraH ycyllaplaH Oupu
xucobnmanagu. Ym0y ycyn EpaaMuaa OJIMHTaH Oaxojiap aCUMNTOTUK HOPMAJUIHK,
acUMIITOTUK A(PPeKTUBIMK KaOW OWp KaHYa SXIIHM Xoccamapra s3ra Oymaaun. AMMO
taconuuii MUKIOp MaTeMaTHK KyTUJIMAacu MaBxKyj Oynmaca €KM XaKuMKaTra MaKcHMall
VXIIANIIUK TEHIJIaMacu aHuWK eduwimaca Oy ycyiuiap MILIaMaian Xamja Oolika Oaxosiaril
ycymnapaan (Qoipananumra TYFpu  Kemanu. Hkrucommérma Oup KaHYa kapaéHiap
TaKCUMOTJIapU MabJIyM YpraHwiraH TaKCUMOT OynraH xoijga XaMm Oaxonam Typid
cababmapra kypa KHUMHYWIMK TYFAUPUIIM MYMKHH. YOy Makojaja yMyMJallrad
MOMEHTIIap ycynu, Oy ycyn &€paaMuja OJMHTaH OaxoJNapHUHT acCHUMITOTHUK Xoccalapu
Ypranuiaau.

Kanur cy3nap: Oaxonami, BakTiaud KaTopiap, YMyMIIalliTaH MOMEHTIAp YCYIH,
XapaKkTepucTuk GyHKuusiap, 3GPexTuBInK.

ABSTRACT

There are various methods for estimating an unknown parameter. The most common
of them are the maximum likelihood method and the method of moments. These methods
allow us to obtain consistent, effective estimates and they are asymptotically normal under
general conditions. However, in the case when the random variables does not have a
mathematical expectation, or the likelihood equation is not solved explicitly, then these
methods do not work and in these cases we have to look for other methods. There are many
processes in economics where the maximum likelihood approach is difficult to implement,
both in the independently identically distributed case and in the dependent case. In this
paper, we study a generalized method of moments for evaluating models of a linear time
series. The obtained estimates are compared with traditional estimation methods, such as the
maximum likelihood method. Investigated the properties of the estimation: asymptotic
unbiased and consistency.

Keywords: estimation, time series, generalized method of moments, characteristic
function, efficiently.
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