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I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
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IV. BizomocTi nipo nmiznpueMcTBO, yCTaHOBY, OpraHisalliio, B sIKii 0yJ10
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V. BimomocTi npo gucepraniio
Moga guceprariii:
Koy TeMaTHYHUX PYOPHK: 27.43.15

Tema guceprauii:
1. ACMMIITOTMYHI Ta CIIEKTPaJIbHi METOIU [AJ1s1 CTATUCTUYHOTO OLiHIOBAaHHS BUIIaIKOBUX IIPOLIECIB Ta M10JIiB

2. Asymptotic and spectral methods for statistical estimation of random processes and fields

Pedepar:

1. Inceprariiio IpUCBSYEHO PO3BUTKY METO/IiB CTATUCTUYHOTO Ta CIIEKTPAJIbHOTO aHAJI3y BUMAIKOBUX IPOLECIB Ta
0J1iB. BCTAaHOBJIEHO FPAaHNYHI TEOPEMMU [1JIs1 EMIIIPUYHUX CIIEKTPAJILHUX (PYHKLIOHAJIB 17151 CTALliOHAPHUX MIPOLECIB
Ta OAHOPINHMX IOJIiB; PO3BMHYTO METOU CTATUCTUYHOIO OL[iHIOBAHHS NTapaMETPiB 3 BUKOPUCTAHHAM
CIeKTpaJIbHUX IIIbHOCTEN IPYroro Ta CTaplIuX MNOopsaKiB. BcTaHOBIEHO rpaHNyHI po3nofiny ouinky Kaniana-
Meriepa nJ1s1 JaHUX i3 CUIJIBHOIO 3QJI€KHICTIO. OepPKaHO CIIEKTPaJIbHI iJIbHOCTI MOJIIB, ITI0OB'I3aHUX i3
nvdepeHLiaJbHUMY PiBHSHHIMU 3 BUMIAIKOBUMMY [109aTKOBUMH YMOBaMU. BCTaHOBJIEHO CIIEKTPasIbHI PO3KIIAIHN
TEH30pPHUX BUIIAJIKOBUX MOJIiB Ha cdepi.

2. In the thesis methods of statistical and spectral analysis of random processes and fields are developed. Limit
theorems are stated for the empirical spectral functionals for the stationary processes and fields. Methods for
statistical parameter estimation of stationary processes and fields are developed basing on the use of spectral



densities of the second and higher orders. The limit distributions are obtained for the Kaplan-Meier estimator for
data with strong dependence. Spectral densities are derived for random fields related to solutions of partial
differential equations with random initial conditions. Spectral representations of tensor random fields on the
sphere are obtained.
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PeuenseHTu
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