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I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
Iudp cnenianizoBaHoi BYEHOI pagH (pa30Boi CIeNiai30BaHOi BY€HOI pagH): [ 26.001.37
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IV. BizomocTi nipo nmiznpueMcTBO, yCTaHOBY, OpraHisalliio, B sIKii 0yJ10
BUKOHaHO JHUCEPTALil0
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V. BimomocTi npo gucepraniio
Moga guceprariii:
Koy TeMaTHYHHX PYOPHK: 27.43

Tema guceprauii:
1. AnanroBana T(q)-BiporinHa o1jiHKa B HeJIiHINHUX MOJeJIsIX perpecii 3 1oXnubKaMu y 3MiHHUX.

2. Adopted T(q)-likelihood estimator in non-linear errors-in-variables models.

Pedepar:

1. Incepraniiina po60Ta npucBgYeHa JOCliIkeHHI0 T(q)-BiporigHoi OLiHKM B HEJIiHIMHUX CTPYKTYPHUX MOJEJISX 3
KJIACUYHMMM aITUBHUMU IIOXMOKaMU BUMIPIOBaHHS B PErpecopi, Ipy LIbOMY IMCIIEPCisl TI0XNOOK BBASKAETHCS
BiZloMOI0. Y PO6OTi PO3IJISIHYTO €KCIIOHEHIIiMHY CiM'10 1IijIbHOCTe! AJ1s1 3MiHHOI BifiryKy. Y BUNaiKax BiloMOro Ta
HEBiJJOMOTO ITapaMeTpa PO3CisIHHSI BCTAHOBJIEHO IOCTAaTHi yMOBY KOHCUCTEHTHOCTI Ta aCUMIITOTUYHO]
HopmasbHOCTI T(q)-BiporigHoi oLiHKy. 17151 €KCIOHEHLIMHOI CiM'l IiIbHOCTEeN 3 HEBIIOMUM MapaMETPOM
PO3Cil0BaHHS PO3IJISIHYTO [Ba criocobu nodynosu T(q)-BiporigHoi oninku. [1151 okpeMux Mopesei (I0OKa3HUKOBOI,
IIyaCCOHiBCbKOI, JIiHIIIHO], KBaApaTUYHOI, TaMMa-MOJieJli) 10C/1abIeHO YMOBU KOHCUCTEHTHOCTI Ta aCUMIITOTUYHOI

HOPMAaJIBHOCTI OLiHKHU.

2. The thesis is devoted to T(q)-likelihood estimator in nonlinear structural errors-in-variables models, where

measurement error is classical additive with known variance. Exponential family of densities for response variable



is under consideration. The consistency and asymptotic normality conditions of the estimator for known and
unknown dispersion parameter are established. Two cases of construction of T(q)-likelihood estimator in
exponential family of densities with unknown dispersion parameter are under consideration. Milder consistency
and asymptotic normality conditions are presented for particular models (i.e., for exponential, Poisson, linear,
quadratic, and Gamma model).
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PeuenseHTu

VIII. 3aKkJII04Hi BiZoMOCTi
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roJIOBH pagu
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BignoBigasibHHUI 3a MiATOTOBKY

00JIIKOBHX JJOKYMEHTIB

PeecTparop

Toponniit Muxaitno ®enopoBuy

T'opopniit Muxaiino ®egoposuy
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