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parameter estimation in one model with 
measurement error

0. 0 . Synyav9ka

We consider a stochastic process {£(tY t <= rn m
that H  -  o,fie(*)ew I

the following measurement error problem for fi d 1 the class [1] and
W .....■  H  *  №  B

o < k *&an, n >  1 , (o„) C N, an 4 +oo, n -f  oo, by as error in observations {<Jfc,n|0 <

i / U  which are impendent from { {  ( A )  |0 < *  £< *,}, that 1 1  | , ± y + f
w  assume that 6Kn are i.i.d. Gaussian random variables such that i*”„ ~  N { ^ )  with 

known <rl, 0 < k <  a„, n > 1. For the observations in this measurement error model of
random process { X  ( £ )  |0 < k  <  a„} we obtain an estimate of parameter H  and construct 

non-asymptotic confidence intervals.

Theorem 1. Let (0 ,# * ] ,# *  < 1 and '< +oo. Then the statistics
«« 0  (l -  * § £ ? ) >  ^ e r e  Sn(X ) % E S 1 ( *  ( ^ l )  -  X  ( A ) ) 2 -  2 o ^ 5 , » >  1, is 

the strongly consistent estimate o f  the parameter H.

Theorem 2. Let H  €  (0, H*] with H* <  1 known. Then P^Hn -  lp(n) < H  < Hn +

[  £  (6 +  C(4 -  № ) )  +  8 a « * - 1«*, ff* 6 (0, |)vV 

A , (H  ) 3 1  A  (6 +  (1 +  lno»)) +  8aJ<r ,̂

H | ; l i ( 6| ^ ) + 8̂ - 1̂
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