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V. BimomocTi npo gucepraniio
Moga guceprariii:
Koy TeMaTHYHHX PYOPHK: 28.17.19

Tema guceprauii:
1. CtaTucTU4YHE MOZEJIIOBAHHS BUNIAIKOBUX ITPOLECIB Ta IMOJIiB i3 3aJlaHUMU TOYHICTIO i HAIMHICTIO

2. Simulation of random processes and fields with accuracy and reliability

Pedepar:

1. Po3p0o6s1eHO HayKOBi OCHOBY NIOOYI0BU CyOrayCCOBUX MOZEJEN AJ1s1 CTATUCTUYHOTIO MOJIEJIIOBAaHHS BUMIAJIKOBUX
IIPOLIECIB Ta MOJIB i3 33aJaHMMU TOYHICTIO i HAMIMHICTIO B Pi3HUX (PYHKLIOHANBHUX MPOCTOpax. OCHOBHI HANPSIMKU
IOCJiIKeHb - NOCiI)KeHHsI 30DKHOCTI 1 olep>KaHHsI OLiHOK TOYHOCTI i HaflilHOCTi cybrayccoBux Mogesei aJisl
CIIEKTPJIbHUX NIPEICTAaBIEHb BUIIAIKOBUX IIPOLIECIB Ta I0JIiB Y BUIJISi BUNIAIKOBUX PSiB Ta JOCIiI>KEHHS
30DKHOCTI 1 3HaXOKEHHS OLIiHOK TOYHOCTI i HaiiitHOCTi CyOorayCcoBUX MOJeseN 17151 BUMIaAKOBUX IIPOLIECIB Ta
II0JIiB, 1110 300Pa’KyIOThCS y BUIJISLI CTOXaCTUYHMX iHTErpasliB. 30Kpema, LOoCaimpKeHi 306pakeHHs1 KapyHeHa -
Jloesa, 306paxeHHs1 Pyp'e Ta poOLECiB 3 JUCKPETHUM CIIEKTPOM B Pi3HUX PYHKIIOHAJIbHUX ITpocTopax. OTpruMaHi
YMOBH i OLIIHKM MIBUAKOCTI 361KHOCTi CybraycCoBUX MOJEJIEN 1J1 BUNAIKOBUX IIPOLECIB Ta NOJIB B Pi3HUX
(yHKIIOHaNbHUX IPOCTOPAX, & CaMe, B IPocTopax Lp, mpocropax Opiiiva, IpocTopi HenepepBHUX QyHKLIN. Ha

OCHOBI OTPUMAaHUX pe3yJIbTaTiB 100Y0BaHi 0OYMCIIIOBAJIbHI aITOPUTMU JJ1s1 CTATUCTUYHOIO MOJIEJII0BAaHHS



BUIIaJIKOBUX IIPOIIECIB Ta MOJIIB i3 3alaHMMU TOYHICTIO i HaAiliHicTIo. OCco6MBa yBara npuiieHa 004NCII0BATIbHUM
QJITOPUTMaM CTaTUCTAYHOTO MOJIEJIIOBAaHHS BIHEPIBCBHKOTO i y3araJIbHEHOTO BiHEPIBCBHKOTO MPOLIECiB. 3HANIIIN
[O/IQ/IBIINI PO3BUTOK METOIY JOCJII)KEHHS BJIACTUBOCTE Cy6rayCCoOBUX Ta CTPOro CybrayCcCOBUX BUIIAJKOBUX

BEJIMUMH, NTPOLIECiB Ta MOJIiB.

2. The dissertation is devoted to the research of sub-Gaussian models for statistical modeling of random processes
and fields. The scientific bases of sub-Gaussian models for statistical modeling of random processes and fields with
the specified accuracy and reliability were constructed. Main lines of investigation - convergence research and
obtaining accuracy and reliability estimates of sub-Gaussian models for spectral representations of random
processes and fields in the form of random series, convergence research and obtaining accuracy and reliability
estimates of sub-Gaussian models for spectral representations of random processes and fields depicted in the
form of stochastic integrals. In particular, investigated Karhunen -Loeve images, Fourier images, and processes
with discrete spectrum in different functional spaces. Conditions and rate of convergence estimation are obtained
for sub-Gaussian models of random processes and fields in the spaces Lp, Orlicz spaces and continuous functions
spaces. Based on the results we built computational algorithms for statistical modeling of random processes and
fields with given precision and reliability. Particular attention was paid to computational algorithms and statistical
modeling Wiener and generalized Wiener processes. Further research step of properties of sub-Gaussian and
strictly sub-Gaussian random variables, processes and fields was developed.
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