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V. BimomocTi npo gucepraniio
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Tema guceprauii:
1. AJanITUBHI METOIY CTAaTUCTUYHOTO aHAaJIi3y.

2. Adaptive methods of statistical analysis.

Pedepar:

1. Inceprauiiiny po60Ty IPUCBSIYE€HO PO3POOLi HOBUX aJAlITUBHUX AJITOPUTMIB CTATUCTUYHOIO aHAi3y
HEOJHOPIIHUX JaHUX. PO3po6ieHi MeToqu CTaTUCTUYHOTO OLiHIOBAaHHS €BKJIZIOBUX IIapaMeTpiB Ta
HelapaMeTPUYHOI CKIa0BOI MOJI€JIi CUMETPUYHOTO PO3NO/AiNY 3 TOMILIKOIO, CyMillli BOX CUMETPUYHUX
PO3IMOiJiB, ceMilapaMeTPUYHUX Ta HEMTAPAMETPUYHUX MOZEJIEN CyMilli 31 3SMiHHMMU KOHLIEHTPaLiIMU.
JocnimkeHa aCUMIITOTAYHA MTOBE/iHKA OTPUMaHUX OIiHOK, IIPOJIeMOHCTPOBaHi NepeBaru afanTuBHOTO
OI[iHIOBAaHHS MOPIBHSHO i3 3BUYATHUMUY, HE aJJalITUBHUMU OLliHKaMu. PO3po6JieHi afanTUBHI METOIN €MITipUYHO-
6aecoBoi knacudikauii 415 BUNaaKy, Kojau HaB4aloya BUOipKa OTpyMMaHa i3 cyMilli pi3HUX KOMIIOHEHT, TOCTIiIKeHa
MIBUAKICTb 36KHOCTI OTpUMaHUX KIacu@ikaTopiB O TEOPETUYHO ONTUMAJbHUX. JJoCiIKeHa acCMMIITOTUYHA
noBeziHka JI1-ouiHOK 6araTboX MOMEHTIB 3MiHU y IIOCJIiIOBHOCTI He3aJIesKHUX CIIOCTepeskeHb. [IoKkazaHo, 1o

JITanropuTmu J03BOJISIIOTE 320€3M1€YNTH ONITUMAaJbHY TOYHICTD OLiHIOBaHHS, 110 paHilie Oyjia BCTAaHOBJIEHA JIULIE



IJ1 BUTIAAKY OJHOT'O MOMEHTY 3MiHU.

2. The thesis is devoted to the development of adaptive statistical analysis algorithms for inhomogeneous data. The
methods are developed for Euclidean parameters and nonparametric part estimation in the models of symmetric
distribution observed with admixture, the mixture of two symmetric distributions, semiparametric and
nonparametric models of mixture with varying mixing probabilities. Asymptotic behavior of obtained estimators is
investigated. Advantages of adaptive estimation are shown in comparison with simple non-adaptive approaches.
Adaptive methods of empirical Bayesian classification are developed in the case, when the teaching sample is taken
form a mixture with different components. Convergence rates of the obtained classifiers to the theoretically
optimal ones are investigated. Asymptotic behavior of DP-estimators for change-points detection is investigated in
the case of many change-points in a sequence of independent observations. It is shown that DP-estimates possess
optimal properties, which were previously established only for the case of one change-point. New estimates are
obtained for the distributions of sums of a random number of differently distributed random variables. These
results can be applied to the statistical analysis of medical, biological and sociological data.
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