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2. Asymptotic properties of intensity function estimators of Poisson processes and fields

Pedepar:

1. Inceprarnis npucBs4YeHa nNo6yg0Bi Ta BUBYEHHIO ACUMIITOTMYHOI IOBEIiHKY OL[iHOK MaKCHMaJIbHOI BipOTiJHOCTI
(yHKLii iIHTEHCUBHOCTI ITyaCCOHIBCbKUX I0JIiB. PO3rjIsiHyTa 3a/1a4a 00Yy40BY HEMapaMeTPUYHOI OLiHKY (YHKIII
iHTEHCUBHOCTI HEOJHOPITHOTO IIyaCCOHIBCHKOI'O 110JIsl. BUBYEHO yMOBU KOH3UCTEHTHOCTI 1I0OYA0BAHOI OLIiHKU Ta
BCTAHOBJIEHA IIBUJIKICTS ii cepelHbOKBaAPaTUYHOI 361)kHOCTI. OTpUMaHO YMOBU aCUMIITOTUYHOI HOPMaJIbHOCTI
ryagkux QyHKIiOHAMIB Bif OL[iHKY. [lJ1s1 OLiHKM MaKCHMaJIbHOI BipOTiTHOCTI KOMIIEHCATOPA MyaCCOHIBCHKOTO IOJIS
IIPOBEJEHO OLiHIOBaHHS MIBUAKOCTI 361KHOCTI y piBHOMIpHI HOpMI. JlocimKeHo BIaCTUBOCTI OLIiHOK
MaKCHMaJIbHOI BiporigHOCTI PyHKIii iHTEHCUBHOCTI MapKOBaHOT'0O IIyaCCOHIBCBKOrO 110JIs1. [y HenmapameTpU4HOi
OLIiHKM BUBY€HO YMOBY KOH3UCTEHTHOCTI Ta IIBUJKICTh CEPEIHbOKBAIPATUYHOI 301KHOCTI OL[iHKM. BcTaHOB/IEHO

KOH3MCTEHTHICTb Ta aCUMIITOTUYHY HOPMAaJIbHICTh NAapaMETPUYHO]I OL[iHKM (PYHKILil iIHTEHCUBHOCTI.



2. The thesis is devoted to construction and investigation of asymptotic behaviour of maximum likelihood
estimates of the intensity of Poisson fields. The nonparametric estimate of the intensity function of a
nonhomogeneous Poisson field is constructed. The consistency of the estimate is studied and the rate of mean-
square convergence of the estimate is investigated. Conditions for the asymptotic normality of smooth functionals
of the estimate are obtained. For the maximum likelihood estimate of the compensator of a Poisson field, the
bound for the rate of convergence in the uniform norm is given. Properties of maximum likelihood estimates of the
intensity function of a nonhomogeneous marked Poisson field are investigated. The consistency of the
nonparametric estimate and the rate of mean-square convergence of the estimate are studied.The consistency and
asymptotic normality of the parametric estimate are investigated.
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