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

Tema guceprauii:
1. CTaTuCTUYHI BAaCTUBOCTI OLiHOK iMITyJIbCHUX NepeXigHuX QyHKIN

2. Statistical properties of the estimators of im- pulse response functions

Pedepar:

1. Inceprauiiiny po60Ty IPUCBSIYEHO CTOXaCTUYHUM HENePEPBHUM OJHOPiIHUM JIiHIHHUM CUCTEMAM, 110
ONMCYIOTbCS IMIYJIbCHUMU NePEXiTHNUMU QYHKLISIMU. [IJ1s1 TOCTiTKEHHS TAKUX CUCTEM BUKOPUCTOBYETHCS Ta
3HaXOJUTh MOJANBIIMI PO3BUTOK TEOPisl KBAPaTUYHO-TayCCOBUX NPOLECIB. JIOCTII)KEHO aCUMIITOTUYHY
HEe3MIIlIeHiCTb Ta KOH3UCTEHTHICTb OLiHKM iMITyJIbCHOI NlepexifHoi PyHKLUii. OTprUMaHO MBUAKOCTI 301)KHOCTI OL[iHKU
B Pi3HUX (PYHKIiOHAJBHUX IPOCTOPAX, 110 JO3BOJIAJIO IOOYAYBAaTH KPUTEPIi 3roan Mpo BUIJISLH, iMITyJIbCHOI
nepexinHoi QykHuii. JJocaimkeHo yMOBHM piBHOMIpHOI BU6GIpKOBOI HEIIepepBHOCTI OLiHKY 3 IMOBIpHICTIO OMHUILIS, &
TaKOX 3HANJI€HO OLiHKY PO3IOJiNy MOIYJIsl HElIepePBHOCTI. 3HAlIEHO OLiHKY IBUIKOCTI 30DKHOCTI Ta
PO3p06JI€HO 0OUNCIIIOBAIbHI aJITOPUTMU NOOYA0BY i3 3a1JaHVMU TOYHICTIO i HAMIMHICTIO MOJEeJIEN BUIIAAKOBUX

IIPOLECIB, AKi PO3IIAJaIOTLCA K BXiJHI CUTHA/IN Ha JIiHIHY OJHOPIIHY CUCTEMY, 3 ypaXyBaHHAM Peaklii cuctemu.



2. The thesis is devoted to the study of stochastic continuous linear time invariant systems driven by impulse
response functions. For the investigation of such systems, the theory of Square-Gaussian stochastic processes is
used and continued to develop. In the manuscript the estimation of the probability of overrunning by Square-
Gaussian process the level specified by continuous function is obtained. The suncient conditions of the sampling
uniform continuity with probability one are received for Square-Gaussian stochastic process. The distribution of
modulus of continuity for the Square-Gaussian process is found. The estimates for the distribution of the tails of
Square-Gaussian processes in the norm of continuous functions are improved from existing ones. We study casual
time invariant system driven by impulse response function with input signals that are real-valued stationary
Gaussian centered stochastic processes with known spectral densities. The convergence rates for the estimator of
impulse response function in functional spaces are obtained that allow to construct criteria on the shape of the
impulse response function. The conditions on uniform sampling continuity with probability one for the estimator
of impulse response function are investigated.
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