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E.AAIluenuuunes (Touck, HA TIY). OueHuBanHume Ko3dpdummeHTa
cHOca nud@y3nOHHOTO Ipollecca C HeM3BECTHOM AuCcIlepCHueil 1Mo HeNoJIHBLIM Ha-
GironeHusIM.

YIK 519.22

Pesziome: PaccmarpuBaercs 3amada po6acTHOIO HeapaMeTPUIECKOTO OIEHUBAHUS He-
U3BECTHOTO KOA(PUIIMEHTa CHOCA 3Progudeckoro nud@y3roHHOrO IIPOIEcca C HEM3BECTHON
MUCIHEpPCHell 0 MUCKPETHBIM MaHHBIM. [IpemmaraeTcst amanTuBHBIA METON BBIOOpA MOMEIN
Ha OCHOBE YJIyUIIIEHHBIX B3BEIIIEHHBIX OIIEHOK HAWMEHBIINX KBanpaToB. V3ydaercs sddexT
VIIYYIIIeHUs] ¥ JOKa3bIBAETCSI TOYHOE OPaKyJIbHOE HEPABEHCTBO Il pOOACTHOTO PUCKA OIEeH-
KU.

Karouesvie cao6a: spronmaeckuit nuddy3nOHHBIA IPOIECC, METOM BEIOOP MO, YITyd-
IIIEHHOEe OIleHVBAaHME, POOACTHBIN PUCK, OPAKYJIbHOE HEPABEHCTBO.

Iycre ma croxacTumueckom Gasuce (Q,F, (F),;»o,P) onpeneneso croxacTmdyeckoe
nuddepeHnnalIbHOe YPaBHEHUE:

dy, =S(y,)dt+ by, )dw, , 0t T, (1)
roe (W, )¢>0 — BUHEPOBCKUII IIPOLECC, HAYAILHOE 3HAUEHNEe Y, — HEKOTOpas (pUKCUpO-
BaHHAsI OCTOSIHHASL.

3amaya — OneHUTH Hemapamerpudeckuil KooddunueHT cHoca S(-) MO AMCKPETHBIM
HaOJIIOIEHUSIM
(Z/tj )1<]’<N» t; =jé, (2)
rne wacrora § = € (0,1) — mekoropas dyuknus or T m o6bem Habmonenuit N =
N(T) = [T/d). 3mecw [a] o6o3HAYAET LEYIO YACTb 4YHCIa @. PaccMaTpUBaeM 5Ty 3amady
B ciIydae, Korna koobduuuent nuddysuu b(-) — HemsBecTeH.

Yrobbr paszpaboraTh MeTon 5(PGHEKTUBHOIO OLEHUBAHUS, HCIOIB3YyeTCs MOOXON Ha
OCHOBE OpAKYJIbHBIX HEPABEHCTB, MPEMJIOKEHHBIA B [1] M citydas MOMHBIX HAGIIONCHUIT
U m3BeCTHON nuddy3uu.

Vcnonb3ysi METOR IOCIIEOBATENIHOTO OLEHUBAHUS, pa3spabOTaHHBIA B [2] mis o¢-
q)eKTI/IBHOFO HEIIapaMeTPUYIECKOI'o IIOTOYECYHOI'O OLICHUBAHUSA OJId HEKOTOPOr'O CIIEIUAaJIBHOTI'O
(OYHKIMOHAIILHOTO KJlacca, 3aada oneHnBanus B (1) cBomuTes K 3anaue OLeHUBaHUs (QyHK-
MU B T€TEPOCKEACTUYHON PErPECCUOHHON MOMEIN BUIA

Y, =S(kzr)+opér +01, 1<k<n.

B sToil Monenu crHauana mociienoBaTeIbHBIM METOINOM OIEHMBAIOTCS HEM3BECTHBIE KOdhdu-
nueHTsl quddysun o, . 3areM, Ha ocHOBe paboT [3, 4] cTpouTcs yiydlleHHAas IIOCIIENo-
BaTeJIbHAS MPOIEAYyPa BEIOOPA MONEIN IJISI OLIEHUBAHUS B T€TEPOCKEIACTIUIHON PErpeccun
S*. Yro6bl NONyYnTH OPaKyJIbHBIE HEPABEHCTBA, IPUMEHSAETCS CIeUAIbHAsS TEXHUKA PAB-
HOMEDHBIX KOHIIEHTPALMOHHBIX HEPABEHCTB U3 [5], paspaboTaHHas IJis CILydasl JUCKPETHBIX
HaOIIOOCHNU.

Pa6ora Bemonuenna npu nomnep:xkke ['panrta IIpesumenta Poccuiickonn Peneparu
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Pchelintsev E. A. (Tomsk, Tomsk State University). Estimation of the drift
coefficient in a diffusion process with unknown variance based on incomplete
observations.

Abstract: The problem of robust nonparametric estimation of the unknown drift
coefficient in an ergodic diffusion process with unknown variance from discrete data
is considered. An adaptive model selection method based on improved weighted least
squares estimates is proposed. The improvement effect is studied and the sharp oracle
inequality for the robust risk is proved.

Keywords: ergodic diffusion process, model selection method, improved estimation,
robust risk, oracle inequality.



