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V. BimomocTi npo gucepraniio
Moga guceprariii:
Koy TeMaTHYHUX PYOPHK: 27.43.15

Tema guceprauii:
1. AcMNITOTHYHI BJIACTMBOCTI OLiHOK Y JIiHIMHIN Ta osliHOMiaJIbHIN MOJeJIsIX i3 I0XNOKaMU B 3MIHHUX

2. Asymptotic properties of estimators in linear and polynomial errors-in-variables model

Pedepar:

1. Y nuceprauiiiHiil po60Ti BUBYAIOThCSI aCHMIITOTUYHI BJIACTUBOCTI OLLiHOK Y JIiHIMHIN Ta MOJIIHOMIiaJIbHIN MOZEJISX 3
1ox16KaMy BUMIipIOBaHHS. PO3IJISIHYTO CTPYKTYPHY JIiHIAHY CKaJspHY MOZEb, PYHKLIOHAIbHY NOJIHOMiaIbHY
Mogesb Ta 6araToBUMipHY QPYHKLIOHAJIbHY MOJieJIb perpecii. ¥ cTpyKTypHil JiHilHii Mogesi perpecii 3 moxubkamu
BMMIipIOBaHHS OyJI0 3alIpOIIOHOBAHO HOBY NapaMeTpU3allilo, B sIKill 3aMiCTh BiIbHOTO 4sieHa Pirypye MmareMaTuyHe
CIOZiBaHHS BifryKy. Lle 103BOINIIO BULIIUTY TPU TPYIIM ACUMIITOTUYHO HE3aJIe5KHUX OLiHOK JJIs1 ITSITU ITapaMeTpiB
MOJIeJli y BUTNIAJKY BiJOMOTO BiIHOIIEHHS AUCIIepCii T0XNOOK BUMipIOBaHHS Ta [IBi TPYIM TaKMX OLIiHOK, SIKIIO
33/1aHO JIMIle JUCIIepCilo NOXUOKU B perpecopi. 151 GyHKIioHaNIbHOI oJliHOMiabHOI Moziesli perpecii 3 moxubkamu
BAMIpPIOBaHHS OTPUMAaHI JOCTAaTHI YMOBU CTPOrOi KOHCMCTEHTHOCTI a4alITOBAHOI OLIIHKM HalIMEHIIVX KBaJpaTiB
rapameTpiB perpecii, a TakoXX JOCTaTHI yMOBY aCUMIITOTMYHOI HOPMAJIbHOCTI Lii€l OUiHKY. JJoCimKeHo

dyHKUioHABHI JiHIMHI Mogesi 3 T0Xn6KaMy y 3MiHHUX. Y TOMOCKeJACTUYHOMY BUIIAAKY PO3TJIsiasach OLiHKa



[IOBHVX HAaMMEHIINX KBaJPaTiB [epexifHOi MaTpuLi, a B reTEPOCKENACTUYHOMY BUIIAJIKY — OL[iHKA [I0€JIEMEHTHO
3BR)XEHUX IIOBHMX HAaIMEHIIMX KBAJPAaTiB. Y rOMOCKeLACTUYHOMY BUIAMIKY [100YI0BaHO KPUTEPill 3roau, SKui

IIPaLO€ 3a BiICYTHOCTI BiJIbHOTO WIEHA B MOZEJI, Ta JOCIiIKEHO IIOTY>KHICTb KPUTEPIIO.

2. In the thesis, the asymptotic properties of estimators in linear and polynomial measurement error models are
considered. Structural linear scalar model, functional polynomial model and multidimensional functional
regression model are studied. In a structural linear errors-in-variables model, a new parametrization is proposed
in which expectation of the response appears in place of the intercept, which allows to allocate three groups of
asymptotically independent estimators for the five regression parameters in the case of a given ratio of the error
variances and two such groups if the error variance of the regressor is given. For a functional polynomial errors-
in-variables model, sufficient conditions for the consistency of the adjusted least squares estimator of the
regression parameters is obtained, as well as sufficient conditions for the asymptotic normality of the estimators.
Vector linear errors-in-variables models are investigated. In the homoskedastic case, the total least squares
estimators of the transition matrix is considered, and in the heteroskedastic case, the elementwise-weighted total
least squares estimator is studied. Conditions for asymptotic normality of the estimators are obtained. In the
homoskedastic case, a goodness-of-fit test is constructed, which works in the absence of intercept in the model,
and the power of the test is investigated.
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