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Kpanco OINMHUCAHHUE HA OYaKBAaHHUTE

IManI/I‘IHI/I YPpaBHCHHUA U OLICHKHW Ha CKCTpEMaJIHUA MHACKC I

| Matrix equations and estimates of the extreme index |

I [Tpuponuu Hayku, MaTeMaTHKa U HHOpMaTHKa I

LlenTa Ha MpoOEKTa € Jla Ce HANpPaBAT U3CIEIBAHUS BbPXY MaTPUUHH
ypaBHEHHsI OT THIIA HA ypaBHEHWATAa Ha PHKaTH M aCHMITOTHYHHTE
CBOIiCTBA Ha OOpaTHM AaCUMETPUYHU BEPOSTHOCTH 32 P-BHHIIHH
CTOMHOCTH, KaTO C€ pellaT CJIeIHUTE 3aJadyd: MNpOoabDKaBaHe Ha
M3CIIEIBAHMUSATA OTHOCHO ChHIIECTBYBaHE Ha CIEHUAIHH DPEILICHUS U
UTEPAIIOHHU METO/IH 32 Te3H PEeLICHHS Ha Pa3TiIekKIaHUTe YPaBHEHHS;
H3CIeABaHEe Ha acUMNOTOTWYHHMTE cBoilictBa Ha IAPO onenkwure;
M3MOJI3BAHE HA ACHMETPHsTa Ha HaOII0/IaBAaHOTO pa3Ipe/ielicHUe B
MOJIy4aBaHETO HA ChOTBETHUTE OLICHKH; CUMYJALMOHHHU HAOIOACHHS
3a MOTBBP>KAABaHE HA TEOPETHYHUTE PE3YIITATH.

The aim of the project is to conduct research on matrix equations of
the Riccati - like equations and the asymptotic properties of inverse
asymmetric probabilities for p-external values, by solving the
following tasks: continuing research on the existence of special
solutions and iterative methods for these solutions of the considered
equations; studying the asymptotic properties of IAPO estimates;
using the asymmetry of the observed distribution in obtaining the
corresponding estimates; simulation observations to confirm the
theoretical results.

MaTpPUYHH YPaBHEHUS, UTEPALIOHHN METO/IH, CIy4aiiHU POLECH,
IAPO oreskn

matrix equations, iterative methods, stochastic processes, IAPO
estimates

HeoOxonmumu w/mimy NOCTaTBYHM YCIOBHS 3a CHIIECTBYBaHE Ha
CTCTIMAIHA PEIICHUS Ha Pa3TIeKIAHNTe MATPUYHUA YpaBHEHHS H
WTEPAIiOHHA METOIH 3a TAXHOTO AallpOKCHMHpPAHE; YCIOBHSA 3a
CHCTOATEITHOCT ¥ aCHMITOTHYHA HopMaiHOCT Ha IAPO omenkure.

Necessary and/or sufficient conditions for the existence of special
solutions of the considered matrix equations and iterative methods
for their approximation; conditions for consistency and asymptotic
normality of the IAPO estimates.
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