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2. Methods of parameters identification in stohastic systems with weak and strong dependence dependence

Pedepar:

1. DocnimkyeTbes inenTrdikanis napaMmeTpiB CTOXaCTUIHNX CUCTEM i3 CJ1a0KOI0 Ta CUIIBHOIO 3aJIESKHICTIO.
3HalIeHO YMOBU KOH3UCTEHTHOCTI Ta aCUMIITOTUYHOI HOPMaJIbHOCTI OLIiHOK MiHIMaJIbLHOTO KOHTPACTy NapameTpiB
CIIEKTPaJIbHOI LIiJILHOCTI BUNIQAKOBUX IIPOLIECIB Ta MOJIiB 3 HEIIEPEPBHUM aPTYMEHTOM B MOZEJISIX TAKUX CUCTEM.
HaBeneHo yMOBY CUJIbHOI KOH3UCTEHTHOCTI OLIiHOK, OTPUMAaHUX MiHiMi3aljiero PyHKIiOHAiB IEBHOTO KJacCy, 0
MICTSITh BUIIJIKOBI MIPOLIECH 3 CUJIBHOIO 3aJIEXKHICTIO. [JOBOAUTLCS, 10 OLIIHKMA HAaMEHIIMX KBaJPATiB Y MOAEJISX
JIiHINHO]I perpecii 3 CUJIbHOIO 3aJIeKHICTIO, HelIePEPBHUM YacOM Ta OOMEXXEHHSIMU Ha [1apaMeTp, HOPMOBaHi
BiZ[TOBiHUM YMHOM, 36iraloThCs 40 PO3B'A3KY [IEBHOI 3a7ja4i KBaIPaTUYHOTO TPOTPaMyBaHHS, SIKUH HE €
rayCciBCbKMM y THUIIOBUX BUIaJKax. PO60Ta HOCUTh TEOPETUYHUI XapakTep. Pe3ysibTaTi TakKoK MOXKYThb OyTH
3aCTOCOBAaHi B Pi3HUX rajy3six Cy4yaCHUX 3HaHb, sIKi 6a3yI0TbCsl HA CTATUCTULi BUIIAIKOBUX IIPOLIECIB Ta MOJIiB.

2. The dissertation is devoted to investigation of parameters identification in stochastic systems with weak and
strong dependence. Conditions of consistency and asymptotic normality are proposed for minimum contrast
estimators of the spectral density of continuous time random fields in the stochastic systems with weak and



strong dependence. Conditions of strong consistency of estimations obtained by minimization of the certain class
functionals contained random processes with strong dependence are presented. It is proved that the least square
estimation of parameters in the linear regression continuous time models with strong dependence and constraints
on parameters normed with an appropriate matrix tends to the solution of the quadratic programming problem.
This solution is a non-Gaussian random vector in the typical cases. The dissertation has a theoretical character.
The results can also be applied in various areas of modern knowledge based on statistics of random processes and
fields.
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