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V. BizomocTi npo gucepraniio
MoBga guceprariii:
Koau TeMaTHYHHUX PYyOPHK: 27.43.51

Tema gucepranii:
1. OnepaTopHi 300paXk€HHSs BUINAJIKOBUX I1OCJIiJOBHOCTEH Ta €X 3aCTOCYBaHHS

2. The operator representations of stochastic sequences and their applications

Pedepar:

1. Inceprariist npucBsYeHa OIIePaTOPHOMY MiZIXOAY IO BUBUYEHHS HECTAlL[iOHAPHUX BEKTOPHUX BUIIAJKOBUX
IIOCJIiIOBHOCTE. BBEZleHi HOBI XapaKTepUCTUKU TaKi sIK €BOJIIOLiMIHA 300paKyBaHiCTh BEKTOPHOE IOCJIiIOBHOCTI Y
rib6€pTOBOMY IIPOCTOPi, MAaTPULSl KOPEJISILINHUX Pi3HMLb, PAHT HECTAL[iOHAPHOCTI BEKTOPHOE MOCJIiLOBHOCTI, 110
JaJI0 MOKJIMBICTb 3B'13aTH XapaKTep HECTALiOHAPHOCTI ITOCJIJOBHOCTI 3 HEYHITAPHICTIO ONEPaTOpiB, 1O JAI0Th
€BOJIIOLiliHe 300pakeHHsI. 3a IOIIOMOTr0I0 TPUKYTHUX MOJieJlell CTUCKYBaHb OJIeP>KaHUM 3arajlbHUi BULJISI MaTpULL
KOPEJISILIMHUX PI3HULb Ta KOPEJSLIMHOE MATPUL AJ1s1 JOCUTD IIMPOKUX KJIACiB HECTALiOHAPHUX I1OCIiLOBHOCTEN Y
rizIbOEPTOBOMY MIPOCTOPI.

2. The dissertation deals with an operator approach to studying of nonstationary vector stochastic sequences. New
characteristics such as an evolutional representativity of vector sequence in Hilbert space, the correlation
difference matrix, the vector sequence nonstationarity rank were introduced; those allowed to connect the
sequence nonstationarity character with operators' nonunitarity, the latter provide an evolutional representation.
The common presentation for correlation difference matrix and for correlation matrix of sufficiently broad range



of nonstationar sequences in Hilbert space were obtained with the use of triangular models for contraction.
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