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V. BimomocTi npo gucepraniio
Moga guceprariii:
Koy TeMaTHYHUX PYOPHK: 27.43.17

Tema guceprauii:
1. TTo6yoBa OLIiHOK MOMEHTIB 3MiHU

2. The construction of estimators of change-points

Pedepar:

1. Incepraniiina po60Ta IpUCBIY€HA NOOYOBi aJITOPUTMIB IIBUAKOTO MOMIYKY 6araThOX MOMEHTIB 3MiHU Ta
IOCIIIKEHHIO iX aCMMIITOTUYHOI ONITUMAJILHOCTI. B Iucepratii po3risaganThCs HelapaMeTpUYHi alloCTePiOpHi
OIIiHKM 6araTbOX MOMEHTIB 3MiHU. OCHOBHY yBary NnpuijieHo afalTUBHOMY BUIAKY, KOJIM OLiHKU OYAYIOTbCS Ha
OCHOBI Pe3yJIbTaTiB IIONIEPEAHBOT0 OLiHIOBaHHS. OLIHKY, 10 PO3IJISALAITHCS, Ha3UBalOThCA [I1-0LiHKaMu, OCKIJIbKY
iX MOKHa OOYMCIIUTHU 32 AOTIOMOTOIO AUHAaMiYHOro rnporpamyBaHHs. OTpUMaHi OL[iHKY JJI1 MATEMATUYHOTO
CIIOZiBaHHS PO3MOiNY SOBXKMHYU iHTEpPBajly HEBU3HAUYEHOCTI. 3HaiileHi yMOBY KOHCUCTEHTHOCT] OI[iHOK 6araTbox
MoMeHTiB 3Mminu. [To6ynoBani agantusHi JI1-o1iHKy A1 6araTbox MOMEHTIB 3MiHM. JloBeieHa KOHCUCTEHICThb
KBAaHTWJIBHUX OLIiHOK, B TOMY YMCJIi [17I51 BUNIQJIKy HEBIIOMUX PO3IOAiJiB. 3HalIEeHO SIBHUM BUIJIAT, aCUMITOTUYHOTO
PO3I0iy MEiaHHOI OL[iHKM MOMEHTIB 3MiHU. 3HAIEHO YMOBH, IIPU SIKMX afanTuBHi JII1-OLiHKY € aCUMIITOTUYHO

OIITUMaJIbLHUMU.



2. The thesis is devoted to the construction of algorithms of fast search for several change-points and the study of
their asymptotic properties. Nonparametric estimators of several change-points are considered in the thesis. The
main attention is given to an adaptive case when estimators are constructed from the results of previous
estimations. Considered estimators are called DP-estimators as they can be computed by means of dynamic
programming. Estimations for mathematical expectation of the length of interval inconsistency are found. Adaptive
DP-estimators for several change-points are constructed and their asymptotic properties are studied. Consistency
of quantile estimators is proven, also in the case of unknown distributions. Explicit form of the distribution of
median estimator of change-points is determined. The conditions under which adaptive DP-estimators are
asymptotically optimal are found.
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