O0Js1ikoBa KapTKa aucepTaii

I. 3arasibHi BimOMOCTI

Jep>kaBHUH 00J1iIKOBHIH HOMeP: 0499U001596
Oco006J1uBi TO3HAYKH: BinKpura

Jata peectpauii: 13-10-2000

Craryc: 3axumeHa

PexBi3utu Hakasy MOH / Haka3y 3aKjazy:

I1. BizomocrTi nipo 3700yBaya

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. llapanioB Muxaitsno Muxainjaosuy

2. Sharapov Mykhajlo Mykhajlovych
KBasmigikamis:

InenTudikarop ORCID ID: He 3acrocosyerbcs
Bup, pucepranii: kanguzaar Hayk
AcnipaHTypa/JIOKTOpPaHTypa: Tak

IIIndp HaykoBOi ceniaibHOCTI: 01.01.05

Ha3zBa HayKOBOIi CIeniaJIbHOCTI: Teopis IMOBIPHOCTEN i MaTEMATMYHA CTATUCTHUKA

T'anyss / ramysi 3HaHB. He 3aCTOCOBYETHCS

OcBiTHBO-HayKOBa Mporpama 3i creniaJbHOCTI: He 3acTocoByeTbCs

JaTa 3axHCTy: 21-06-1999

CreniaJbHICTh 32 OCBIiTOIO: 2013

Micue po6oTH 34,00yBava: Kuiscbkuil HauioHaIbHMIA yHiBepcuTeT iMeni Tapaca [lleByenka

Kopg 3a €IPIIOY: 02070944

Micue3HaxoayKeHH: 01033, m. Kuis, ByJI. Boslopumupceka, 64

dopma BaacHOCTI:

Cdepa ynpaBiriHHS: MiHicTepcTBO OCBIiTH | HayKy YKpaiHu

ImenTudikarop ROR: He zacrocoyerbcs



I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT

IIudp cnenianizoBaHoi BYU€HOI pagH (pa30Boi CIieliaai30BaHOI BYEHOI pasu). [126.001.37
IloBHe HaliMeHYBaHHSI IOPHUAHUYHOI OCOOH:

Kop 3a €IPIIOY:

Micue3HaxoaKeHHS:

dopma ByracHoCTI:

Cdepa ynpasiriHHS:

InenTudikarop ROR: He zacrocosyerscs

IV. BimomocTi Ipo niznpueMcTBO, YCTaHOBY, OpraHi3alliio, B sIKi# 0yJ10

BHKOHAHO JHCEPTaIlilo

IloBHe HaﬁMeHyBaHHﬂ IOPUIHUYHOL 0CO0M: KuiBchKuil HallioHaIbHUI yHiBEpcuTeT imeHi Tapaca

[lleByeHKa

Kopg, 3a €IPIIOY: 02070944

MicuesnaxomerHﬂ: 01033, m. Kuis, ByJ1. Bonogumupceka, 64
dopma By1acHoCTI:

Cdepa praBJIiHHﬂ: MiHicTepcTBO OCBiTH 1 HayKU YKpaiHu

InenTudikarop ROR: He zacrocosyerscs

V. BimomocTi npo guceprauiio
Mosga guceprarii:
Koau TemaTHYHHUX PYOpPHK: 27.43.15

Tema gucepranii:
1. 'paHnyHi TeEOpeMU 17181 OLiHOK BUIAJIKOBUX IIPOLECIB i MOJIIB i3 JOBro0 Nam'aTTio Ta iX yTOYHEHHS.

2. Limitting theorems for estimates of parameters of random processes and fields with long memory.

Pedepar:

1. OuiHtotoThCs KoedillieHTU perpecii BUnaaKoBUXx MPOLIECiB i 10J1iB 3 JOBrolo nam"sTTio, BCTAaHOBJIOIOTHCS iXHi
IPaHMYHi PO3NOJiIN Ta IBUIKICTb 301KHOCTI 4O LUX PO3IMNOALIIB 33 OIIOMOrOI0 METOMIB CIIEKTPAIbHOIO aHAJII3Yy.
CdopmynooBaHi Ta 10BEIeHI TEOPEMHU PeNyKLii 03BOJISIOTh 3BOIUTH LOCIIIIPKEHHSI MOJiesIel 3 HellepepBHUM
4YacoM [0 IOCTiIKeHHs MoJesiel 3 TUCKPeTHUM 4YacoM i HaBnaku. Pa3oM 3 OljiHKaMM HallMeHIIUX KBaJpaTiB
POBIJISIHYTO KBa3ipoOacCTHi OLiHKY; IOBELIEHO, 11O 1ii OL[iHKMA MAlOTh OJJHAKOBY aCUMIITOTUYHY AUCIIEPCIl0 Ha BiTMiHY

BiIL BUIIAKY HE3AJIESKHUX CIIOCTEPEXKEHD.

2. We estimate the coefficients in regression models with random processes and fields with long memory,
investigate their limittig distributions and speed of convergence to these distributions. The methods of spectral
analysis are used. Proved reduction theorems make it possible to investigate the models with continuous time
instead of those with discrete time and the other way round. The least square estimates and the robust ones are
considered; both these estimates are proved to have the equal limitting distributions unlike the case when



observations are independent.

Jep>kaBHHH peecTpaniliHuil Homep JiP:

IIpiopuTeTHHI HaNIpSIM PO3BUTKY HayKH i TEXHIKH:
CrpareriyHuil NpiopUTETHUI HAIIPSIM iHHOBaLilHOI AiJIBHOCTI:
ITizcyMKH BOCTiI>KEeHHS:

Iy6sikaii:

HaykoBa (HayKOBO-TE€XHiYHa) IPOAYKILis:
ConiasiIbHO-€KOHOMIYHA CIIPSIMOBAHICTh:

OxoponHi gokymeHTH Ha OIIIB:

BrnpoBaaykeHHs pe3yJIbTaTiB AHcepTalii:

3B'A130K 3 HAYKOBHMH TEMaMH:

VI. BizomocCTi Ipo HayKOBOr0 KepPiBHHKA /KEPiBHUKIB (KOHCYJIbTaHTA)

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. Jleonenko MukoJsia MukoJsiaiioBud

2. JleoneHKO MuKosia MUKOJ1ai10BUY
KBasigikanis: 1.¢.-m.1., 01.01.05
InenTudikarop ORCID ID: He 3acrocosyerncs
JoparkoBa iHdpopmamnist:

IloBHe HaliMEeHYBaHHSI IOPHUAHUYHOI OCOOH:
Kop 3a €IPIIOY:

Micue3HaxoaKeHHs:

dopma BiracHoCTi:

Cdepa ynpasiriHHS:

InenTudikarop ROR: He zacrocosyerscs

VII. BimomocTi npo odimiiHuX OTIOHEHTIB Ta pelleH3€HTiB
O@inifiHi OIOHEHTH
BiacHe IIpizBuie Im'sa ITo-6aTbKOBI:

1. Borina Onexkcanap AHAPINOBUY

2. Bortna OsnekcaHnp AHIpifioBAY
KBasigikamis: 1.¢.-m.1., 01.05.01

InenTudikarop ORCID ID: He 3acrocosyetbes



JoparkoBa iHdpopmamnist:

IloBHEe HaHMEHYBaHHS IOPHIHYHOI 0COOH:

Kop 3a €IPIIOY:
Micue3Haxoa KeHHS:
dopma ByTacHOCTI:
Cdepa ynpassriHHS:

InenTudikarop ROR: He zacrocosyerscs

BiacHe IIpi3Buie Im'sa I1o-6aTbKOBI:
1. CyrakoBa Oznena BosnogyumupiBHa

2. Cyrakosa OsieHa BonogumupiBHa

KBasigikamis: x.¢.-m.1., 01.01.05

InenTudikarop ORCID ID: He 3acrocosyetscs

HoparkoBa indopmamnist:

IloBHEe HaMEHYBaHHS IOPHIHYHOI 0COOH:

Kopg 3a €IPIIOY:
Micue3HaxoaKeHHS:
dopma BaacHOCTI:
Cdepa ynpasstiHHS:

ImentTudikarop ROR: He zacrocoyerbcs

PeuenseHTu

VIII. 3ak1104Hi BiZOMOCTI

ByacHe IlpizBuie Im's ITo-6aThKOBI

TOJIOBH pajgu

BiiacHe IIpizBuine Im'sa ITo-6aTbKOBI

TOJIOBYIOYOTO Ha 3acimaHHi

BignoBigasbHuUI 3a MiATOTOBKY

00JIiIKOBHX JOKYMEHTIB

Peectpartop

[TepecTiok Mukosa OsekciiioBud

[TepecTiok Mukosa OsnekciioBud



KepiBuuk Bigginy YKpIHTEI wo e
BiZITIOBiZaIBHUM 3a peecTpallilo HayKoBoi IOpuenko T.A.

JisiIbHOCTI




