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2. Majorizing measures method in the statistics of random processes.

Pedepar:

1. Inceprauifina po60Ta NPUCBIYE€HA BUBYEHHIO METOAY MaKOPYIOUMX Mip Ta 3aCTOCYBaHHS LIbOTO METOAY [JIs1
3HAXOKEHHS OLiHOK PO3IIOJiNYy EKCTPEMYMIB BUMIAJKOBYX IIPOLIECIB 3 AeAKUX NPOCTOpiB OpJrivya BUNaAKOBUX
BeJINYMH. B nucepraniiiHiil po6OTi JOCITiAKYIOTbCSI OCHOBHI BJIaCTUBOCTI METOLY MaXXOPYIOUMX Mip B IPOCTOpax
Opuriva eKCIIOHEHLiaIbHOro THIly. Llei MeToy, Brieplie KOMIUIEKCHO JOCIIZIKEHO 1 3aCTOCOBAHO 10 KOHKPETHUX
npocTopiB OpiJiiva i 10 NpoCTOPY KBaAPaTUYHO-TayCCOBUX BUIAAKOBUX NPOLECiB. B po6oTi 3acTOCOBaHO METO[,
Ma>KOPYIOUMX Mip [I71 3HAXOJI)KEHHS OL[iHOK PO3IOJiNy €KCTPEMYMIB BUMAAKOBUX IIPOLIECIB 3 JE€SIKOTO IPOCTOPY
Opuriva BUNaAKOBUX BeINYMH. O4EBUAHO, 1O 1i OLIHKM OTPUMAHO 34 JESKUX YMOB, HAaKJIAJIEHUX HA BUIAJKOBUAN
npouec. Kpim Toro, sIKIo Npouec, Mo AOCHiIKyETbCS, 3a4,0BOJIbHSE O1/IbII CUJIbHI OOMEXYIOUi YMOBH, TO XBiCT
PO3IIOZiNy eKCTpEMYMY Ipoliecy € 6inb "jierkum". Haiibinbin 3araiabHi yMOBY, 3a SIKUX MU 3HANIIIIM OLiHKY JJ151

PO3II0ZiNy eKCTPEMYMY CTOXaCTUYHOTO Ipolecy 3 npoctopy OpJiiua, 36iraloTecs 3 BiTOMUMU YMOBaMU



0OME>KEHOCTi TayCCOBUX IPOLIECiB i npolieciB y aeskomy rpoctopi Opiiva. Kpim Toro, y gucepratii 6yayroTbCs
KpUTepii 71 NepeBipKU rirnoTesu Npo BULJISL KOPessLiiiHOI PyHKLii raycCOBOro CTalliOHapHOTrO BUIIAJKOBOTO
npoliecy. I3 BUKOPMCTaHHSM TeOopii METOLly MaKOPYIOUMX Mip 3HalI€HO YMOBY BUOIPKOBOI HEIEPEPBHOCTI 3
JIMOBIpHICTIO OIMHHULIS BUMIQKOBUX MTPOLIECiB 3 MpocTopiB OpJiivya Ta KBa[paTUYHO-TayCCOBUX BUMAAKOBUX
IIPOLECIB.

2. The thesis is devoted to the study majorizing measures method and the use of this method for distribution
estimates extremes of random processes with some Orlicz spaces of random variables. In the thesis investigates
the basic properties of the majorizing measures method in Orlicz spaces of exponential type. This method was first
comprehensively studied and applied to specific spaces and Orlicz space square-Gaussian random processes. In
this paper, the majorizing measures method is used for the distribution of ratings extremes of random processes
with some Orlicz space of random variables. Obviously, these estimates are obtained under some conditions on the
process. In addition, if the process under investigation satisfies more restrictive conditions, then the tail of the
distribution of extremes of the process is more "light". The most general conditions under which we found
estimates for the distribution of the extremes of a stochastic process from an Orlicz space coincide with the
known conditions of boundedness of Gaussian processes and processes from special Orlicz space. In addition, in
the thesis are costructed tests for hypothesis testing concerning the correlation function of the Gaussian
stationary random process. Using the theory of majorizing measures method are found conditions selective
continuity with the probability one of random processes with Orlicz spaces and spaces of square-Gaussian random
processes.
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