O0Js1ikoBa KapTKa aucepTaii

I. 3arasibHi BimOMOCTI
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IIIndp HaykoBOi ceniaibHOCTI: 01.01.05
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I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT

Iudp cnenianizoBaHoi BYEHOI pagH (pa30Boi CIeNiaai30BaHOi BY€HOI pagH): 26.001.37
IloBHe HaliMeHYBaHHSI IOPHUAHUYHOI OCOOH:
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IV. BimomocTi Ipo niznpueMcTBO, YCTaHOBY, OpraHi3alliio, B sIKi# 0yJ10

BHKOHAHO JHCEPTaIlilo

IloBHe HaﬁMeHyBaHHﬂ IOPUIHUYHOL 0CO0M: KuiBchKuil HallioHaIbHUI yHiBEpcuTeT imeHi Tapaca

[lleByeHKa
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V. BimomocTi npo guceprauiio

Mosga guceprarii:

Koau TemaTHYHHUX PYOPHK: 27.43

Tema gucepranii:

1. CeminapaMeTpuyHe OLiHIOBAHHS Ta MEPEBipPKa rilloTe3 32 CIIOCTEPEXKEHHSIMY Y CyMilli

2. Semiparametric estimation and hypotheses testing on observations from mixture

Pedepar:

1. BuznauaroTbcs onjiHku Mmetony MomeHTiB, GEE-o1jiHkuy Ta afanTtusHi, ki HabmwkaioTe GEE. [I71s Bcix BBeJeHUX
OLIiHOK JOBOJUTLCSI aCUMIITOTUYHA HOPMAaJIbHICTb, 171 OL[iHOK METOJly MOMEHTIB i aJallTUBHUX -~
KOHCUCTEHTHICTb. [In1s1 GEE-OLIHOK i aianTUBHUX 3HAXOAUTBCS HMKHS MeXKa IX MaTpULi PO3CisSiHHS, i OLIiHKY, Ha
SIKMX BOHa MOXe Jocsratycs. HkHs Meska opiBHIOETHC i3 iHpopmaliiiiHoo Matputiero Qimepa. JJocminKyeTbcs
3a/laya IepeBipKyU rinoTe3u Npo PyHKLiOHAIbHi MOMEHTHU. POGOTY 3aIIPOIIOHOBAHUX OL[iHOK i TECTIiB IEPEBIPEHO HA

CUMYJIbOBAHUX JAaHUX, HABENECHO ITPUKJIA/], aHaJIiSy p€anbHUX NAaHUX.

2. Different estimators are introduced (the moment, quantile, GEE, and adaptive ones). The asymptotic normality is
proved for all mentioned estimators. The consistency is proved for all except the GEE-estimators in general case.
The performance of moment, quantile and adaptive estimators is assessed during simulation study. Moreover, the
lower bound of dispersion matrix (under unbiasedness condition) is found for GEE- and adaptive estimators. We
obtain the theoretically optimal GEE- and adaptive estimators as well. Lower bound of both GEE- and adaptive



estimators dispersion matrix is compared with the Fisher informational matrix. Another part of this work is the
investigation of the problem of testing hypotheses about mixture distributions functional moments. All proposed
approaches work well on simulated data.
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Penensentu

VIII. 3aKkJII04Hi BiZoOMOCTi
BsiacHe IIpi3Buie Im'sa ITo-6aTbKOBI

TOJIOBH pajgu

BaacHe IlpizBuiie Im's ITo-6aTbKOBI

rOJIOBYIOYOTO Ha 3acCifiaHHi

BignoBigasbHUMH 3a HiATOTOBKY

00JIiKOBUX JOKYMEHTIB

PeecTpartop

l'opogHiit Muxaiino ®enoposuy

T'opopniit Muxaitno ®enopoBuy



KepiBuuk Bigginy YKpIHTEI wo e
BiZITIOBiZaIBHUM 3a peecTpallilo HayKoBoi IOpuenko T.A.

JisiIbHOCTI




