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I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
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BHKOHAHO JHCEPTaIlilo
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V. BimomocTi npo guceprauiio

Mosga guceprarii:

Koau TemaTHYHHUX PYOpPHK: 27.43.15

Tema gucepranii:

1. ACMMIITOTMYHI BJIaCTUBOCTI OLIIHOK I1apaMeTPiB MAPKOBCHKUX IIPOLECIB 3 [IyaCCOHOBMMU MIYMaMU

2. Asymptotic properties of parameters estimators of Markov processes with Poisson noises

Pedepar:

1. Po3po6sieHOo 3py4HMIi anapar AJ1s1 BUBYEHHSI aCUMIITOTUYHUX BJIACTU- BOCTEM OILiHOK HEBiIOMUX [TapaMeTpiB B
IVHaMivYHUX cucTemax 3aganux CIP 3 mymamu Jlesi 6e3 gu@ysifiHOi KOMIIOHEHTH. 30KpeMa, 3a OMIOMOTOI0 Y-
cJieHHs MassgBeHa noBelieHO BiacTuBiCcTb JIAH cTaTuCTUYHUX Mojesiel: HeliHiHUX 3 "J1IerKuMU XBOCTaMu" B
IIymax i JIiHiHUX, 3 BUCOKOIO YaCTOTOIO CIIOCTEPEKEHD i, MOKJIMBO, "BaKKUMU XBOCTaMU". [IJ1s1 CTaTUCTUYHOTO
€KCIIEPMMEHTY 3i CTalMM KPOKOM CIIOCTEPEKEHHS 3HAN€HO HIDKHIO FPaHULI0 e(pEeKTUBHOCTI OLiHOK i T0OYyA0BaHO

aJITOPUTM NepeBipKY e(PeKTUBHOCTI METOAY OLIiHIOBAHHSI.

2. A comprehensive method is developed, which applies well to the study of asymptotic properties of unknown
parameters estimators in statistical systems generated by discrete observations of the solution to SDE with Levy
noises without the diffusion component. This method is based on an appropri- ate modification of the Malliavin
calculus, and is used in the thesis to prove the LAN property for two types of statistical models: a nonlinear one
with light tails of the noise, and a linear one with high frequency of observation and possibly heavy tails of the



noise.
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PeuenseHTu
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