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V. BizomocTi npo gucepraniio
MoBga guceprariii:
Koau TeMaTHYHHUX PYOPHK: 28.29.43

Tema gucepranii:
1. Mogeri Ta MeTOAY HEJIIHIMHOIO OLiHIOBAHHS [1apaMEeTPiB MOJIiIHOMIaJIbLHUX TPEHIIB IIPY HETayCOBi CTOXAaCTUYHIN

KOMIIOHEHTI

2. Models and Methods of Nonlinear Parameter Estimation of polynomial trend at the non-Gaussian Stochastic
Component

Pedepar:

1. Incepraliio NpUCBSIYEHO IATAHHIM IIOOYL,0BU MOJI€JIel Ta METOiB HEJIiHITHOTO OLIiHIOBAaHHSI IAPAMETPIB
MOJIiIHOMIaJIbHUX TPEHJIB, SKi 3HaXOASThCS B aIUTUBHIN CyMillli i3 CTOXaCTUYHOIO KOMIIOHEHTO!O. [Ipy no6ymosi
METOJiB BUKOPUCTOBYETHCS anapaT CTEIIeHeBUX CTOXACTUYHUX 10J1iHOMiB KyHueHKka. O6'eKTOM JOCIIiIKEeHHSI €
IIPOLEC OLIHIOBAHHS I1apaMETPiB [I0JIIHOMIaJILHOTO TPEHAY B YMOBAX [ii aAMTUBHOI HETayCOBOi CTOXaCTUYHO]
KOMIIOHEHTU. TeopeTryHi HOCIiIKEeHH IPYHTYIOTbCS HA BUKOPUCTAHHI anapary Teopii IMOBIpHOCTI Ta
MaTeMaTU4HOI CTAaTUCTUKY, aHaJIi3y YaCOBUX PsZiB, TEOPii CUrHaIIB, TEOPii afaTUBHUX CUCTEM, METOIiB 00'€KTHO-
OPi€EHTOBAaHOI'O IIPOrPaMyBaHHs, a TAaKOXK 3arajlbHUX METO[IiB OOUMCIIIOBAJILHOI MaTEMATHUKU. 3alIpPOIIOHOBAHO HOBI
iMOBIpHICHI MOJI€JIi OIIMCY aAUTUBHOI B3a€MOJII OJIIHOMIaJIbHUX TPEHIB i HErayCoBOi CTOXaCTUYHOI KOMIIOHEHTH,
1110 BUKOPUCTOBYIOTh MOMEHTHO-KYMYJIIHTHUI onuc. [TpoBeieHOo NMOPIBHANILHUN aHAi3 TOYHOCTI OTPMMAaHUX

OIIiHOK [TapaMeTpiB 3 OLiHKaMH, OTPMMaHNMHU 3 BUKOPUCTaHHSIM METOJly HaliMeHIIMX KBagpaTiB. Po3pobsieHo



PEKYPEHTHI Ta QHAlITUBHI NPOLENyPY YTOYHEHHS OLiHOYHUX 3HAYEHb [1aPAMETPIB I1OJIIHOMIaJIbHUX TPEHIB B
yMOBax arnpiopHoi HeBU3Ha4YeHOCTi. [Io6yoBaHO IporpamMHUi MOAYJIb OLiHIOBaHHS IIapaMeTpiB MOJIiHOMiaIbHUX
TpeHiB. Ofep>kaHi B fucepTalii pe3yibTaTy JOLiIbHO BUKOPUCTOBYBATH IIPU IIPOEKTYBaHH] iHPOpMaLifiHO-
TEXHIYHUX CHUCTEM, TPU3HAYEHUX JI7I51 OL[iHIOBAHHSI [TapaMeTPiB TPEHIIB, 1[0 OMMUCYETHCS MIOJIIHOMOM BU3HAYE€HOTO
HIOPSLIKY.

2. The thesis is devoted to building models and methods of nonlinear parameter estimation of polynomial trends,
which are in the additive mixture with a stochastic component. In the construction models used unit of power of
stochastic polynomials of Kunchenko. The object of research is the process of estimating the parameters of a
polynomial trend in the action of the additive non-Gaussian stochastic component. Theoretical studies based on
the use of the theory of probability and mathematical statistics, time series analysis, signal theory, the theory of
adaptive systems, methods, object-oriented programming, and general methods of computational mathematics.
New probabilistic models describing the interaction of the additive polynomial trend and the non-Gaussian
stochastic component using moment-cumulant description was proposed. A comparative analysis of the accuracy
of the parameter estimates with estimates obtained using the Least Squares Methods. The recurrent and adaptive
refinement procedures estimates parameters of polynomial trends in the conditions of a priori uncertainty are
developed. Software module parameter estimation of polynomial trends is developed. Results obtained in the
thesis should be used in the design of information technology systems for estimating the parameters of trends that
are described by a polynomial of a certain order.
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