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1. MozesnoBaHHS BUNIAIKOBUX NPoLeciB 3 K-MpoCTOpiB BUNIaIKOBUX BEJIMYUH

2. Modeling of stochastic processes from K-spaces of random variables

Pedepar:

1. Y puceprauii BBOASTBCS Ta JOCIIIXYIOTbCS IPOCTOPY BUNAIKOBUX BesndrH D(V,W). [To6yioBaHO MexaHi3M
MOJeJIIOBaHHS BUNAAKOBUX npoueciB D(V,W) i3 3agannmu HafiliHICTIO Ta TOYHICTIO. V nucepTanii TakoxX
BMBYAIOThCSl Mofiei pi-cybrayccoBux BUIIAIKOBUX IIPOLIECIB, €JIeMEHTH PO3KJIaay SKUX HE MOXKYTb OyTU 3HalIeH] y
SIBHOMY BUIJISAI. 3alIPOIIOHOBAHO METOIY MOJIE/IIOBAHHS TaKUX IIPOLECIB 13 3aJaHMMU HAAIMHICTIO Ta TOYHICTIO Y
npoctopax Lp(0,T) Ta C(0,T). BuBuaeTbCs BIIJINB BUKOPUCTAaHHS METOIB HAOIMKEHUX 00YMCIIEHb ITPY 3HAXOIKEHHI

€JIEMEHTIB PO3KJIaJly TaKUX IIPOLECIB Ha TOYHICTh Ta HAZIMHICTb MOJENTIOBAHHS.

2. In this thesis D(V,W)-spaces of random variables are introduced. A method of building a model of a stochastic
process from D(V,W) spaces with given accuracy and reliability is constructed. Besides, we consider phi-sub-
Gaussian stochastic processes and study models of these processes which decomposition in series has elements
that cannot be found explicitly. We prove theorems for building models of such stochastic processes in spaces



Lp(0,T) and C(0,T) with given reliability and accuracy.We study influence of using of computational methods on
accuracy and reliability of received model.
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