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1. 3acTocyBaHHS 6aKCTEPiBCHKUX CYM [I0 OLIiHIOBaHHS [IapaMeTpiB BUIIaAKOBUX IIPOLIECIB Ta I10JIiB

2. Application of the Baxter sums to estimate parameters of random processes and fields

Pedepar:

1. Incepranifina po60Ta IPUCBIYEHA 3aCTOCYBAaHHIO 6AKCTEPIBCHKUX CYM IO OLiHIOBAaHHS HEBiJOMUX [TapaMeTpiB
KoBapialiiiHuxX QyHKIi! BUIAAKOBUX IIPOLIECIB Ta MOJIiB. 3a JOIOMOr0I0 6aKCTEPiBChKUX CTATUCTUK OZIEP>KaHO
CHJIBHO KOH3UCTEHTHI OIiHKMU KoeillieHTiB perpecii B 0fHill MoJieJli ClIoCTepeXeHHs Ta [100yL0BaHO JOBipyi
obsacTi. 3HaliileHOo 6aKCTEePiBChbKY OLIIHKY TapaMeTpa KoBapialiliHoi QyHKIii [po60BOro aHi30TPOITHOrO
BiHEPiBCHKOT'O MOJIs Ta BU3HAYEHO JOBIpUi 00J1aCTi AJ1s IJbOT0 apaMeTpa. 3aCTOCOBAaHO 6AKCTEPiBChKUM MifXif 4O
OLIiHIOBaHHS IIapameTpa KoBapianiitHoi GyHKIii 04HOro HerayccoBoro BUNaAKOBOrO MIPOIeCy Ta 3HalIeHO
HeacHMITOTUYHI NOBipyi iHTepBanu. JJoBeeHo rpaHnyHi Teopemu JleBi-bakcTepa 1715 BUNaikoBOro noJist 6e3
IIPUNYILIEHHS TayCCOBOCTI. 3a JONOMOro 6aKCTEPIBCbKUX CyM 3HAIAEHO CUJIBHO KOH3UCTEHTHY OLIIHKY TapaMeTpa

KoBapiauiitHoi (yHKIii 04HOr0 HErayCCOBOrO BUIIAAKOBOIO MOJISL.



2. The thesis is devoted to application of Baxter sums to the estimation of unknown parameters covariance
functions of random processes and fields. The strong consistent estimate of the regression coefficient by using
Baxter statistics in one model of the observation is obtained and the non-asymptotic confidence regions are
constructed. The strong consistent estimate of the parameter covariance function of the fractional anisotropic
Wiener field by using Baxter sums is found and the confidence regions are constructed. The Baxter estimate for
the unknown parameter covariance function of one non-Gaussian stochastic processes is obtained and the non-
asymptotic confidence intervals are found. The Levy-Baxter theorems for one class of non-Gaussian random fields
are proved. The strong consistent estimate of the parameter covariance function of one non-Gaussian random
fields is obtained.
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