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Pedepar:

1. Po3riisiHyTO 3arasbHy HeJliHIMHY MOJeJIb perpecii, cpopMysIbOBaHy y BUIJISAI MOZEJI cepeIHboro Ta gucnepcii. ¥
il MoZeJli IiNbHICTh perpecopa 3aJekuTh Bifl HEBIZOMOro napaMmeTpa. Po3rianamTbCcs Kjlac KOH3UCTEHTHUX Ta
ACUMMIITOTUYHO HOPMaJILHUX OLIiHOK HEBiIOMOT0O [apaMeTpa, OTPUMAHUX 32 JOIIOMOTOIO JIiHITHYX 32 BiITyKOM
OLIiIHOYHMX (QYHKIN. 3aTIPOITIOHOBAHO HOBY CTPYKTYPHY OLIiHKY METOJy KBadiMaKCHMMaJsbHOi BiporizHocTi (QL).
JoseneHo, mo HoBa QL oljiHKa Mae HallMEHIy aCMMIITOTMYHY KOBapialiiiny matpuio (AKM) cepen ycix OLIiHOK 3
kiacy. JlopeeHo Teopemy Ipo paHr pisHuLi Mixk AKM ouninku QL ta AKM iHIIOI OLiHKY 3 1IbOTO KJIACy, IO Jae
3MOTY IIEPEBIPUTH CTPOTry repesary MeTony QL y KOHKPETHUX MOZESAX. BUBUEHO BUITIA[KU, KOJIA YACTUHY
HEBiIOMMX NTapaMeTpiB MOXKHA OLiHIOBATH IONIEPENHLO, HE PO3B'S43yI04M HEJHIIHY cuCTeMY PiBHAHB. TeopemMu rpo
aCUMIITOTAYHY e(eKTUBHICTb QL OL[iHKM 3aCTOCOBYIOTBHCS Y MOJIIHOMIaJbHI i JJOTICTUYHIN MOZENIX, MOJEJISIX

[Tyaccona i 'amma. [TokazaHo ymoBY, 3a sikux QL oLiHKa Oyne cTporo e(eKTHUBHIIIOI 32 BUIIPABJIEHY



¢dyHKUioHaNbHY OoLiHKy CS. Piznuis mixk AKM metoziB QL ta CS mocimKyeTbCst TAKOXK IIPU MAJIMX OXMOKAX
BUMIipIOBaHHS. PO3IJISIHYTO y3arajabHEHHS MOJ€Jli CEPENHBOrO Ta AUCIEPCii Ha BUNIaZOK BEKTOPHOTO BiNT'YKY,

o6y 0BaHoO y3arajbHeHHs! QL OLiHKM i OBeIeHO TeopeMy IIpo ii aCUMIITOTMYHY edeKTUBHICTb. OTprMaHui
Pe3yJbTaT 3aCTOCOBAHMI 10 MOJIiIHOMiaIbHOI MOZEJI 3 HEBIIOMOIO IUCIEPCi€0 NOXUOKM BUMiPIOBAHHS BifITyKY i 1O
l'amma mopedi. [Tokazano nepesary BeKTopHOro ananora QL Hax 3BuyariHo0 QL ouinkoro. Y mogedi [lyaccona 3
BaXXKMM HyJIeM [106y10BaHO HOBY QL OIiHKY 3a JJOIIOMOT'OI0 METOy BEKTOPHOTO BifIT'yKy, II0Ka3aHa ii
aCUMITOTUYHA €(PEKTUBHICTb Y IOPiBHSAHHI 3 OL[iHKOI0 CS. 3anpONOHOBAHO HOBUM KPUTEPIi 3roy, 10 IPYHTYETHCS
Ha OLiHOYHIN QYHKII Ta il YaCTUHHUX MOXiIHUX. Y MOJIiHOMIaJIbHINA MOJeJli 3 TOXUOKaMU Y 3MiHHUX JTOCIiIKEHO

JIOKaJIbHY MOTYXXHICTb TECTY.

2. The thesis is devoted to the study of new Quasi Score estimator in a general mean-variance model and errors-
in-variables model, in which regressor density depends on unknown parameter as well. We consider the class of all
consistent and asymptotically normal estimators constructed from linear-in-response estimating functions and
propose a new structural Quasi Score like estimator (QL). It is proved that the new QL estimator has the least
asymptotic covariance matrix (ACM) among all the estimators from class. Moreover one can easily compute the
rank of the difference between ACM of QL and the ACM of another estimator in concrete model. We also study the
cases in which it is possible to pre-estimate a part of parameters, using only regressor data, without solving a
system of nonlinear equations. Theorems about comparison of ACMs are applied to polynomial, Poisson, Gamma,
and logistic errors-in-variables models. We show the conditions under which QL estimator is strictly more
efficient than the functional Corrected Score (CS) one. The difference between ACMs of QL and CS is also studied
under small error variance. We consider also a generalization of mean-variance model to the case of vector
response. In this case we elaborate a generalization of QL method and prove similar theorems about the
comparison. The obtained result is applied to polynomial model with unknown responce variance and to Gamma
model. We show the advantage of the new QL method over usual "scalar” one. In a scalar zero inflated Poisson
model we managed to construct the QL estimator by means of additional component, indicator of event y=0. We
show strict asymptotic advantage of this QL estimator over CS one. We also propose a new goodness-of-fit test
which is based on estimating function and its partial derivatives. We study its local power in a polynomial errors-

in-variables model.
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