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Tema: Benuki BiJXW/IeHHsS OL[IHKU MapaMmeTpa perpecii B MojeJsii 3 HellepepBHUM
YacoM i3 cybraycciBCbKUM ILLIyMOM.

HaykoBuil KepiBHUK: JOKTOp (i3MKO-MaTeMaTUUHUX Hayk, Mpodecop I[BaHOB
Onekcanzp Bonogumuposuu.

Meta poboTu TMOnSTa€ B OTPUMaHHI BEpPXHIX eKCIIOHEHI[iaTbHUX OI[iHOK
MMOBIpHOCTEeM BeMKHX BiJIXW/ieHb OL[IHOK HalMEHIIMX KBaZpaTiB [/ TapameTpa
perpecii.

O6 ekTOM [JOCTiIPKEHHS € HeliHiliHa MO/ie/lb perpecii 3 JUCKPeTHUM YacoM Ta
CyMiCHO cTporo cybraycciBcbkum IIymMoM. I[IpeamMeToM MAOCHTi[IKEHHS € BesHKi
BiIXM/IEHHSI OLIIHKA HaWMEHIIMX KBaJ[paTiB BEKTOPDHOrO TMapaMeTpa HeJliHiMHOI
MOzeJIl perpecii.

L1 oTpUMaHHSA BKa3aHUX pe3yJ/bTaTiB BUKOPUCTAHO TEOPiH0 CyMICHO CTPOrO
cybraycciBCbKMX 4YacOBHX PSiZIiB Ta TeOpil0 BEJIUKHUX BiXWI€Hb CTAaTUCTUUHUX
OL[IHOK.

[Ticna ompalfoBaHHS JliTepaTypHUX [pKepesl CGOPMOBAHO yMOBH CYMiCHOI
cTporoi CybraycciBocTi BHUIIQIKOBOTO INyMy, 3a SKHX WMOBIPHOCTI BeHKUX
Bi[X1/IeHb OL[iIHKA HaliMeHIIINX KBaZpaTiB 30iratoThCs 0 HYJS 3 €KCIIOHEeHI[ia/IbHOI0
LIBU/IKICTIO, OMMCAHO TOBEPXHIO MAaKCMMYMIB CIeKTpa/ibHOI 1ibHOCTI MA(2)— Ta
ARMA(1,1)- nporeciB, 1110 BA3HA4Ya€ aKTya/lbHICTb, BaXX/IUBICTb i HOBU3HY LIbOTO
JNOC/TiPKeHHS [/11 CTaTUCTUKX YaCOBUX PSJiB.
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The purpose of the work is to obtain the upper exponential estimates of the
probability of large deviations of the least squares estimates for the regression
parameter.

Discrete time nonlinear regression model with jointly strict sub— Gaussian
noise is the object of the study. Probabilities of large deviations of nonlinear
regression model vector parameter least squares estimator are the subject of the
research.

To obtain the indicated results the theory of jointly strictly sub—Gaussian time
series and theory of large deviations of statistical estimators have been used.

After processing the literature, the conditions on jointly strict sub-Gaussian
random noise formulated, under which the probabilities of large deviations of the
least-squares estimator converge to zero with an exponential rate , the surface of the
maxima of the spectral densities of MA (2)- and ARMA (1,1) processes is described.
These results determine the importance and novelty of this study for time series
statistics.



