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1. HeacuMIITOTAYHI METONM OL[iHIOBaHHS MTapaMeTpiB y AudepeHLiaIbHUX CUCTEMAX, 10 IIepedyBaloTh Mif

BUITaJKOBUM BIIJIMBOM

2. Nonasymptotic methods of parameters estimation in differential systems, which are subject to random actions

Pedepar:

1. Incepralist IpUCBsAYEHA OLIIHOK MaKCUMAaJIbHOI BipOTiAHOCTI (KBa3iBipOTigHOCTI) napaMeTpiB AudepeHiabHUX
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BiJXMJIEHDb OLIIHKM MaKCHMAaJIbHOI BipOTiIHOCTI Bifl iCTUHHOTO 3HAY€HHS NIaPaMETPY, KU BXOAUTb B CTOXACTUYHY

nudepeHLiaabHy CUCTEMY 3 MAJIMM rayCiBCbKUM 30yPEHHSIM.

2. The dissertation is devoted to studying of estimations of the maximal likelihood (quasi-likelihood) parameters of
the differential systems indignant of casual influences. Sufficient conditions of convergence of decisions of a
stochastic differential partial equation indignant stationary in narrow sense of stochastic process, to
corresponding equation Ito are found. Are received exponential inequalities for probability of the big evasion of an



estimation of the maximal likelihood from true value of the parameter which is included in stochastic differential
system with small Gaussian’s by noise.
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