3AKJIIOYEHME OBLEJUHEHHOT O JUCCEPTALIMOHHOI'O
COBETA [ 999.082.03

Ha 6ase (enepalbHOrO TOCYAAPCTBEHHOTO OIO/DKETHOIO YUPEKAEHUsT HayKH
Uncruryra cucrteM uupopmatvku uM. AL Epiiosa CubupcKOro OTHEICHUS
Poccuiickoii akagemun Hayk (MCHU CO PAH), bemepanbHOro rocy1apCTBEHHOTO
GI0IKETHOTO YUpeXKIeH!s Haykd VHCTHTYTa BBIUMCIUTENLHON MaTeMaTHKU H
maTeMaTryeckoii reopu3uk CHOUPCKOro OTASNICHHUS Poccuiickoit akaneMuu HayK
(UBMuMI" CO PAH), QenepanbHOro rocy 1apcTBeHHOro OIOHKETHOTO yUPERK-
neHus Hayku MIHCTHTYTa MaTeMAaTUKH UM. C.J1. Co6onera CrHOUPCKOrO OTACICHUS
Poccuiickoit axamemun Hayk (IM CO PAH) no muccepraliu Ha COMCKaHH®

yquOﬁ cTellcHW KaHauaara HayK

aTTecTaloHHoe nesio Ne

pelIeHne JUCCePTallHOHHOro CoBeTa OT 8 HOs10pst 2017 roma Ne

O npucyxaennn [atanuny EBrenuto BUKTOpOBUTY, FPaKIaHHHY PoCCHICKOH
denepanuy, y4eHON CTEIICHH KaHHaTa (pu3HKO-MaTeMaTHYCCKUX HayK.
JuccepTanust «OMIMPUYECKHI MOCT U 3aJatdi TeCTUPOBAHNA aZleKBaTHOCTH
PerpecCHOHHBIX MOJie/iell aHalu3a JaHHBIX» Ha COMCKAHHE yueHOll cTeneHu
KanauaaTa (GpU3MKO-MAaTeMATH4YeCKHX HAyK [0 CHCHHATILHOCTH 05.13.17 —
Teoperudeckie OCHOBBI MH(OOPMATHKM HNPHHATA K 3aIMUTE 02.08.2017 r.,
nporokos Ne 2 auccepTalHOHHBIM COBETOM 11 999.082.03 na Gaze
(emepanbHOro rocyapcTBEHHOTO GIOJDKETHOTO YyupexjeHus Hayku VIHCTUTYTa
cucrem unpopmatuxu uMm. AL Epmiosa Cubupckoro otjenenus Poccuiickon
axanemuu Hayk (MCH CO PAH), QezepansHoro rocy1apCTBeHHOTO O10KETHOTO
yupexieHus Hayku MHeTuTyTa BBIYMCITHTENHOM MATEMATHKA 1 MaTEMATHIECKOH
reou3srki CHOMPCKOro OTACIICHI Poccuriickoit akanemuu nayk (MBMuMI™ CO
PAH), dezepalbHOTO TOCYJAPCTBEHHOTO OIOHKETHOIO YUPEKACHHUST HayKU
Uncruryra matemaruku um. C.JL CoGonena Cubupckoro otTaenenus Poccniickon

axagemin Hayk (MM CO PAH), HaXOISMMXCSTIO  apecy: 630090, mpPOCIEKT
1 :



Axanemuka JlaBpeHTbEBa, 10M O, T. Hosocubupck. CoBeT yTBEPXKICH IPHUKa3OM
Muno6pHayku PO Ne793/HK 0T 24 wons 2016 .

Conexarenp: 1llaranus Eprenuii BukTopoBuY, HaTa POMACHMIL: 24 mapra
1989 roma, B 2011 roay OKOHYMII I'ocynapCTBEHHOE 00pa3oBaTeJIbHOE
y4pexJIeHUe BBICHIETO poheCCHOHANBHOTO  00pa3oBaHus «HosocuOupekuii
rocy/1apCTBEHHBIN YHUBEPCUTET (HI'Y). B 2014 rojty ocBOWII IpOrpaMmy
[10JIrOTOBKH Hay4HO-TIE/IArOrUYeCKuX KaJpoB B acriupaHType (esieparbHoro
roCy/1apCTBEHHOTO OIODKETHOrO yHUpeKICHIA HayKd VIHCTUTYTa MaTeMaTHK{ UM.
C.J1.Cobonesa CuOUpCKOro OT/eJIeHUs Poccuiickon aKaJgeMHuu HayK
(HarpaBieHre IOATOTOBKH 01.06.01 — Maremardika M MeXaHHKa, HaydHaT
crenmanbHocTh 01.01.05 — Teopust BepOATHOCTell M MaTeMaTHyecKas CTaTUCTHKA.
KanuuaTcKue dK3aMeHBbl 0 CIennalbHOCTH 05.13.17 — Teopernueckre OCHOBBI
UHPOPMATHKH (narpaBieHue TOArOTOBKH 09.06.01 — MWudopmaruka u
BEIUMCIIUTENbHAs TEeXHHKA) OBbLIM CHAHBI E.B.Illatamuusiv B 2017 rody B
dbenepasbHOM TOCYAApPCTBEHHOM 6I0/KETHOM yupexieHHH Hayku MHCTATYTE
cucteM HMHQOPMATHKH WM. AJLEpmosa CuOupcKoro OTACNICHHUA Poccuiickoit
aKaZeMId HayK, Ky/ia OH ObUI IPUKPETITICH B KAUCCTBE couckatens, Mecto paboThL:
nupektop OOrecTsa ¢ OrpaHNYeHHOM OTBETCTBEHHOCTBIO «CuTpenn».

Jlnccepranusi BHINOJIHEHA B denepabHOM TOCYA3pCTBEHHOM 010 KETHOM
yupeskeHns Hayku MIHCTUTyTe MaTeMaTHKH . C.J1.CobGonesa B naboparopuu
TEOPUH BEPOSITHOCTEH U MaTeMaTHYeCKON CTaTUCTUKH.

Hayuublii pyKOBOAMTEIbL — ®occ Cepreii I'eoprueBud, NOKTOP duzuko-
MATEMATHUECKHIX HayK, mpodeccop, BeLyLiHil HAY4HEIA COTPYIHUK JIa0OPaTOpUH
TEOpHK BEPOSITHOCTCH U MareMarnueckoii cratucTuky Penepans-Horo
rOCYIApCTBEHHOTO OI0JDKETHOTO yIpCeiICHHA HayKd VIHCTUTYTa MaTeMaTUKU UM.
C.JL.CoboneBa CrOUpCKOro OTACICHNA Poccuiickoil akaaeMuy HayK.

Oduunanbubie ONMOHEHTDI:

[uumamsun T'ypamu 1anBout, NOKTOP (QU3UKO-MATEMATHIECKUX HAYK,
npodeccop, PenepanbHOe IrOCYAApCTBEHHOC OIOKETHOE YUpEKICHUE HayKh

«IHCTUTYT MPUKIAJHON MaTEMAaTHKH J1anbHEeBOCTOYHOTO OTACIICHHA Poccwuiickon
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aKaZleMMM HayK», TJIABHBIH HAy4YHBLIH COTPYIHHK, HAYYHO-HCCIIEN0BATEIbCKAS
rpyInIa BEPOSTHOCTHBIX METOJOB U CUCTEMHOI'0 aHAJIN3a;

Xpywe Cepredl EBrenpeBud, KaHIUAAT (H3UKO-MATEMAaTHUYECKHX HAYK,
DenepanbHoe OIOKETHOE 00pa30BaTENBHOE YUPEKICHHE BBLICLIEr0 00pa30BaHUs
«HoBocHOUPCKKMH roCyapCTBEHHBI YHHUBEPCUTET SKOHOMUKH U yIIPaBIEHHUS»,
Dakynprer 6a30BOM MOAIOTOBKU, H.0. JIeKaHa, Halld I10J0KUTEJbHBIE OT3bIBbI Ha
JUCCepTaluIo.

Benymasi opranmsanusi — @DenepalbHOe TIOCYJapCTBEHHOE aBTOHOMHOE
oOpasoBaTelbHOE  y4pexJeHHe Bbplcuiero  obpaszosanus  «HaunmoHansHbIA
UCCIIeI0BATeNbCKIM TOMCKHMI TOCynapCTBEHHBIH YHUBEpCUTET» MHUHOOPHAYKH
Poccun, r. ToMck, B cBOEM MOJIOKUTEJBLHOM OT3bIBe, NOANMCaHHOM KOHEBBIM
Buxkropom  BacunbeBndyeM, — IOKTOpOM  (DU3HKO-MAaTeMaTHUECKHX  HAYK,
npodeccopoM, 3aBeyIoM Kadeapoi BeICIIEl MaTeMaTUKU U MaTEMATHIECKOTO
MOJIeIMPOBaHHusl, yKkasaja, 4ro aucceprauus lllaranmuna EBrenus Bukroposuua
COOTBETCTBYET BCEM TpeOOBAaHMSAM, IPENBIBISIEMBIM K AMCCEPTALUSAM Ha
COHMCKaHHWE YYEHOH CTENeHUM KaHauaara (QU3NKO-MaTeMaTHYECKHX  Hayk
[TonoxeHuss o mpucyXIeHUM y4YeHbIX cTerneHelt, a ee asrop Illatanun Esrenuii
BukropoBud 3aciayKkuBaeT IPHUCYKIEHHUS eMy YYEeHOH CTeleHd KaHIWaaTa
(usuko-mMaTeMaTH4ecKUX Hayk 1o crenuansHoctd 05.13.17 — Teopernueckue
OCHOBBI MHPOPMATHKH.

Conckarenb umeer 9 orry6IMKOBaHHBIX HAYYHBIX Pa0OT, B TOM YHCIIE TI0 TEME
aMcceprauuy 9 Hay4dHbIX paboT, OIMYOJMKOBAaHHBIX B PEIEH3UPYEMBIX HAyYHBIX
w3nanuax 4. Haydnble paOoTBl COMCKATeNs MOCBSIICHLI ITOCTPOCHUIO U
TEOPETHYECKOMY  OOOCHOBAHMIO  peHIAIoUMX mpoueAayp (KpurepueB) u
QJITOPUTMOB, OCHOBAaHHBIX Ha KOHCTPYKLMHU SMIUPUYECKOIO0 MOCTa, JJIsl aHalu3a
aZIeKBATHOCTH JIMHEWHBIX PErpecCUOHHBIX MOJENeH HCClIeNyeMbIM JIaHHBIM,
OOHapyXeHHUsI  CKPBITBIX 3aKOHOMEPHOCTEM UM  JIOKHBIX  PETPECCHOHHBIX
3aBUCUMOCTEH B JIaHHbIX. B Hay4HBIX paOoTax aBTOpa MOJTHOCTHIO OMYOIMKOBaHEI
OCHOBHBIE  pe3yibpTaTbl aucceprauuu. Haubosjee 3HAUMMBIMH  SIBISIIOTCS

cllelytonue paboThl:



1. Kosanesckuii A.Il, Illatammn E.B. Acumnroruka CcyMM OCTaTKOB
OJIHOMIapaMeTPUUYEeCKON JMHEHHONW perpeccuu, IIOCTPOEHHOM IO IMOPSIKOBBIM
cratuctukam. //Teopust BepositHocTell u ee mpumenenus. 2014. T.59. Ne 3. — C.
452-467.

2. laranua E.B. HcciaemoBaHue perpecCHOHHBIX MOZENEH 3aBUCUMOCTH
KyPCOB aMEPMKaHCKOro JloJulapa W eBpO C IIOMOIIBIO 3MITMPHYECKOro mocra //
CuOupCcKuii sKypHa YUCTON U IpUKIagHO MaTematuku. 2015. Ne 3. — C. 91-97.

3. Kopanesckuii AL, Ilaramun E.B. Bpibop perpeccuoHHOM MOJIEIH
3aBUCHMOCTH MAcChl Tejla OT pocTa ¢ I[OMOINBIO  OMIMpUUECKOro mocra //
BectHuk TOMCKOTO TOCyIapCTBEHHOIO yHHBEpcUTeTa. MareMaTnka U MexaHMKa.
2015. Ne5(37). — C.35-47.

4. Kovalevskii A.P., Shatalin E.V. A limit process for a sequence of partial
sums of residuals of a simple regression on order statistics with Markov-
modulated noise // Probability and Mathematical Statistics. 2016. V.36. Ne 1.
—P.113-120.

BpiGop Beayuieii opraHu3auudd OOOCHOBLIBAETCS TeM, HYTO B YHCIO €€
COTPYJHMKOB BXOJAT IPH3HAHHBIE CHENMATUCTBl B O0JAaCTH TEOPETHYECKOH
vHQOpMATUKK. BpIGOp OGHIHATLHBLIX ONIOHEHTOB O0OCHOBBIBACTCS —HX
BBICOKOW KOMIIETEHTHOCTBIO B yKa3zaHHOHM ob6nactu. OduuuajibHble ONMOHEHTHI U
COTPYIHUKH Beylleil OpraHu3alluyi UMEIOT Iy OIMKalMH 110 TeMe JUCCePTAIUH.

JliccepTaMOHHBIH COBET OTMEYaeT, YTO HA OCHOBAHHH BBINOJHEHHBIX
coucKkaTeJeM HCCJIeJOBAHHM:
paspaGoTana HOBas METOAMKA aHAJIM3a JAHHEIX; [OCTPOEHbI U OOOCHOBaHEI
OpUIMHAJILHBIE Pe3yJIbTaTUBHbEIE CTATHCTUYECKHE pEIIalollie MpaBuila IIPOBEPKH
COOTBETCTBHUSI pPEerpeCcCHOHHBIX Mozenen aHAJIM3UPYEMbIM TaHHBIM;
peUIOKEHHBIC [paBUlla OCHOBAHBI HA HOBBIX IPEICNBHBIX TeOpeMax I
SMIIMPUYECKOTO0 MOCTa B 3aladax JIMHEHHOM perpeccMd Ha MOpSAKOBBIC
CTaTUCTHUKH;
npeasioskenbl ¥ O0OCHOBAaHEl [Ba KpuTepust (pellarollux npaBuiia) H

COOTBETCTBYIOIIHE UM AJITOPHUTMBIL IMPOBEPKU aJIeKBaTHOCTHU OJHO- 141
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ABYXTApaMETPUYCCKUX JIMHEHHBIX PErPECCHOHHBIX Mojesell (Ha MOPSIKOBBIE
CTATUCTUKM), OCHOBAHHbIe Ha [OKAa3aHHBIX MpeleibHBEIX TeopeMax ajs
OMIIMPUICCKUX MOCTOB M KJIACCHYECKUX CTATUCTUIECKUX KPUTEPHSIX XHU-KBAIpaT U
oMera-KBaJpar;

BBe/IeHbl HOBLIE IIOHATHUS B 00JIACTH MaTeMaTHYECKHUX METOIOB aHANINU3a JaHHBIX:
SMIIUPUYECKUM MOCT, JOCTUIA€MBId YpPOBEHb 3HAYMMOCTH DPErPECCHOHHOM
MO/JIeJIH.

Teopernyeckast 3BHAYMMOCTb MCCJIEA0BAHNsI 000CHOBAHA TEM, YTO:
AokazaHa dPPEeKTUBHOCTH UCIIOIB30BAHUS BBEIEHHBIX MATEMATHUECKUX METOLOB
aHaJii3a JAHHBIX W paclo3HaBaHWs o0pa30oB, B YACTHOCTH, B 3a1ayax
O0OHapy>KEeHUsI 3aKOHOMEPHOCTEH B TAHHBIX;

M3JI07KeHbl PelIalolie MPOoLeLyphl (KPUTEPHH) W alllOPUTMbI, OCHOBAHHEIE Ha
KOHCTPYKIIMH OMIIMPUYECKOrO0 MOCTa, I aHajdu3a aleKBaTHOCTH JIMHEWHBIX
PErpecCHOHHBIX MOJEJIEH HCCIEeNlyeMbIM JaHHBIM, OOHApYXEHHsI CKPBITBIX
3aKOHOMEPHOCTEH U JIOKHBIX PErPECCHOHHBIX 3aBUCHMOCTEN B TaHHBIX;
PACKpbLITLI  OCOOEHHOCTH  aIlOPUTMA, OCHOBAHHOIO HA  KOHCTPYKIIHMHU
SMIIMPUYECKOrO0 MOCTa, [0 CpPaBHEHUIO C JPYrHMH METOIaMU aHaJln3a
aJIeKBaTHOCTHU PErpeCCUOHHBIX MOJIETIEH;

U3y4eHbl HOBBIE 33Ja4dM M KPUTEPUM MPOBEPKU TI'HIIOTE3 00 aJeKBATHOCTHU
MoOJieJIel perpecCUOHHOr0 aHalln3a,

npoBeleHa MOJAEPHU3AUUS MaTeMaTU4eCKUX U aJrOPUTMUYECKHX CPEICTB
aHaJIM3a JJaHHbIX.

3HayeHHe IOJYyYEeHHBIX COHCKATeJIeM pe3yJbTATOB JUISl NPAKTHKH
NOATBEPKAACTCSI TEM, YTO:
paspaborana u BHeApeHAa HOBas METOAMKA IS pELICHHs NMPHUKIAIHBIX 3a/1a4 B
o0JiacTy cropTa, OMo- 1 YKOHOMETPHKH, a TAKKe MPUKIIAIHBIX 3a1a4 (HHAHCOBOTO
Y UHBECTUIMOHHOTO IJIaHa;
onpejeseHbl FPaHULBI MPAKTUYECKOr0 UCIIOIB30BaHUS MOJIEH;
co31aH HabOp METOAMYECKUX PEKOMEHJAlMWi MO MPaKTUYECKOMY MPUMEHEHUIO

MMPEeJIOKECHHBIX aJITOPUTMOB K IIPUKJIAJJHBIM 3aJadaM aHallki3a JaHHBIX,
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npeacTaBjebl  Pe3yabTaThl IMPAKTUYECKOW TNPUMEHHUMOCTH  IpeIaraeMbIX
QJITOPUTMOB K pa3HOOOPA3HBIM peaibHbIM MPUKIALHBIM 3aauaM aHaIu3a JaHHbIX,
a UMEHHO IPOBEJIECHO HCCIIEIOBAHUE 3aBUCUMOCTH MAaCChl YEJIOBEUECKOIO Teja U
€ro pocra, IJIMHBI IPBDKKAa C MECTa U pOCTa YeJOBeKa M 3aBHCUMOCTU KYpPCOB
aMEepUKAHCKOIo J0julapa ¥ €BpO C IIOMOLIBIO KOHCTPYKIMU OSMIUPUIECKOTO
MOCTa.

Ouenka /10CTOBEPHOCTH  Pe3yJbTAaTOB  HCCICHOBAHMS  BBISBUIIA, YTO
pe3yJbTaThl JUCCEPTALUU TOYHO C(OPMYJIMPOBaHBI W CHAOKEHBI CTPOTUMU
MaTEeMaTHYEeCKUMHU J0Ka3aTeIbCTBAMM, BCE IIOJyUeHHbIe COUCKATeNIeM pe3yJIbTaThl
COIVIACYIOTCsI ¢ paHee OIlyOJIMKOBaHHBIMU pabOTaMH 110 TeME JIUCCEPTAIlHH.

JInunblii BKJAJ COWCKAaTessl CYLIECTBEHEH Ha BCEX OCHOBHBIX JTamax
UCCIIeIOBAHMS: ITIOCTAHOBKA 3aJa4 IpeUIoKeHa HaydYHBIM PYKOBOIHUTENIEM,
MOAXOALl K MX PELICHUIO HalJIeHbl COBMECTHO, JI0Ka3aTeJIbCTBO BCEX
YTBEPXKACHUH, YHCIEHHOE MOJEIMPOBAHUE M pelleHHe MNPHUKIagHBIX 3amad
BBIIIOJIHEHO COMCKATEIeM JIMYHO; KOHQIIUKT HHTEPECOB C COABTOPOM OTCYTCTBYET.

Ha 3acenanun 08.11.2017 roga aucceprauuoHHbIN COBET MPUHSJ pPellleHne
npucyaurs [llatanuny Esrenuto BukropoBuuy ydeHyI0 CTeTeHb KaHIWIaTa
(puU3MKO-MaTeMaTUUeCKUX HayK.

IIpn mnpoBeneHHH TaWHOrO TIOJIOCOBAHMS JIUCCEPTAlMOHHBIM COBET B
KonuuecTse 18 denoBek, U3 HUX 9 NOKTOpOB Hayk Io crenuanbHoct 05.13.17 —
Teopernueckue OCHOBBI HMH()OPMATUKH, y4acTBOBABIIMX B 3acemanuu, u3 21
4eJIOBEK, BXOJSIIUX B COCTaB COBETA, JOIOJHHUTENBHO BBEJCHBI HA Pa30BYIO

3amuTy — 0 4esoBeK, MPOrojocoBalu: 3a — 18, MpoTHUB — HET, HeAeHCTBUTENLHEIX

OroJuieTeHel — HeT.

HpencenaTeJIL JAUCCEPTAMOHHOI0 CoBeTa

I-p (pu3.-MaT. HAyK A.I''Mapuyk

VY4eHbIl ceKpeTapb coBeTa

Kan. Qu3.-MaT. HayK " J\«/(/) ® A Mypsus
8 Hos10pst 2017 T.



