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Tema: ACMMIITOTAYHA HOPMAaJ/IbHICTh OLIIHKM TTapaMeTpiB TPUrOHOMETPUUHOI perpecii
3 CWIBHO 3aJIe)KHUM IIIYMOM

HaykoBuli KepiBHUK: [AOKTOp (pi3MKO-MaTeMaTUUHUX Hayk, Mpodecop IBaHOB
Onekcangp BonogumupoBuu

Y 3BITI pO3IVISHYTO TPUTOHOMETPUUHY MOJeJ/b perpecii 3 [AUCKPeTHUM YacOM
CrioCTepekeHb Ta BUIMAJKOBUM IIIYMOM, SIKUW € JOKalbHUM (YHKIIOHA/JOM Bif
CUIBHO  3aJIe)KHOr0  CTaljiOHAapHOIO TrayCCiBCBKOIO 4acoBOrO psAy. 3ajaua
OLIiHIOBaHHS HEBiJJOMMX MapaMeTpiB JaHOi Mojeni € Aobpe Bigomoio Tpo0/eMOI0
CTAaTUCTUKUA BWITAJKOBUX TMporieciB. Y po0OOTi BUKOPUCTAHO OLHKY HaWMeHIINX
KBa/iparis.

3a yac MpOXO/pKeHHs MPaKTUKK Oy/i0 TOCTaB/eHO 3aj/lauy Ta 3HaWeHO JIOTIOMiXKHI
Martepiani. TakoxX J0BeieHO TeopeMy peAyKliii (/iHeapu3allii), sika B TMOZa/bIIOMY
[I03BOJIUTHb 3 JIETKICTIO 3BECTU 3a7auyy [JOBeJeHHS aCUMIITOTAYHOI HOPMAabHOCTI
OLIIHKM HaWMeHIINX KBaJpaTiB [0 AOBeAEeHHS aCUMIITOTUYHOI HOPMaabHOCTI CYMH
3HaueHb BUIA/IKOBOIO 1IyMYy 3Ba)KeHUX TpajiieHTOM (yHKLii perpecii. Pe3ynibrary,
OTpUMaHi i/l Yac po60TH, MatOTh TEOPETUUHHI XapaKTep.

KnrwouoBi c/s10Ba: TpUrOHOMETpUUHA MOJieflb perpecii 3 AUCKPeTHHM 4YacoM,
KOBapialliiiHa (yHKI[isl CTaljioHapHOT'0 rayCCiBCHKOTO 111yMy, CIeKTpaJibHa I[i/TbHICTb,
OLliHKa HaMMEHILNX KBaJ]piB, KOHCUCTEHTHICTb, aCUMIITOTUYHA HOPMAaJIbHICTb.
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The report examines a trigonometric regression model with discrete observation time
and random noise, which is a local functional of a strongly dependent stationary
Gaussian time series. The task of estimating the unknown parameters of this model is
a well-known problem of statistics of random process. The least squares estimate used
in the paper.

During the practice, a task was set and supporting materials were found. A reduction
(linearization) theorem is also proved, which in the future will make it easy to reduce
the problem of proving the asymptotic normality of the least squares estimation to the
asymptotic normality of the sum of the values of the random noise weighted by the
gradient of the regression function. The results obtained during the work are of
theoretical nature.

Key words: discrete-time trigonometric regression model, covariance function of
stationary Gaussian noise, spectral density, the least squares estimator, consistency,
asymptotic normality.



