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Pedepar:

1. PoboTa npucssiueHa po3pooLi Ta JOCTiIKEHHI0 PEKyPEeHTHUX aIrOpUTMIB ineHTrdikanii HesiHifiHOI Moperni
l'ammepiuTeiiHa 32 yMOB CyTTEBOi HEBU3HAUEHOCTI II00 CTYIIeHsI HECTALliOHAPHOCTI 06'€KTa, 110 JOCIiIKy€eThCS, Ta
BJIACTUBOCTEN 3aBajJl. MeTOIM AOCIIIKEHHS: TEOPist aHalITUBHUX CUCTEM, TEOPIsl OIITUMAJIBHOCTI, TEOPis
IMOBIpDHOCTI Ta MaTEMaTU4HA CTAaTUCTUKA, TEOPisl CTIMIKOCTi, TEOPis MAaTPULIb T METOAM OOUNCIIIOBAJIbHOL
MaTeMaTUKHY, iMiTaliiiHe MojieTIoBaHHS. PO3po6ieHO afanTUBHI aJirOpUTMU OIiHIOBaHHS MapaMeTpiB JiHiNHOI Ta
HeJIiHIHO] YaCTUH MO[ieJli, 110 3a6e311e4yI0Th OJI€P>KaHHS HE3MIlleHUX OLIIHOK B YMOBaX KOPEJIbOBaHMX 3aBa] SIK
17151 CTaL[iOHAPHOI, TaK i 1151 HecTalioHapHoi Mmogenei. OfepskaHo (PaKTOpU30BaHi IPOLeNypPy OLiHIOBAHHS
OLIiHIOBaHHS NTapaMeTpiB HeCTaliOHApHOI MoAerli [aMmepmTeliHa, SIKi BUKOPUCTOBYIOTh OPTOrOHAJIbHI
[epeTBOPEHHS Xaycxoingepa ta I'iBeHca.

2. The thesis is devoted to the development and studying of recurrent identification algorithms of nonlinear
Hammershtain model in the presence of noises and uncertainties in the parameter drift. Methods of research: the
theory of adaptive systems, theory of an optimality, theory of probability and mathematical statistics, theory of



stability, theory of matrixes and methods of calculus mathematics, imitating modeling.Parameter estimation of
transfer function models in the case of colonred process noise is studied. A new bias correction based method is
proposed with a view to attaining estimation irrespective of noise dynamics. The special structure of the new
parameter vector enables calculation of the coloured-noise-induced bias, which can eventually result in unbiased
parameter estimates via the bias correction scheme. A new factorization procedure for identification of
nonstationary Hammershtain model is proposed
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