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It's found sufficient conditions for existence and uniqueness of the bounded on the axis solution of abstract linear delay
differential equation of the first order in the case of unbounded operator coefficient.
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The problem of optimal estimation of linear functional depending on unknown values of periodically correlated stochastic
sequence from observations of the sequence and noise is considered. Formulas for calculation of mean square error and
spectral characteristic of optimal estimate of the functional are proposed in the case when spectral densities are exactly known.
The least favorable spectral density and minimax spectral characteristic of optimal estimate of the functional are found for the
given class of admissible spectral densities.

1.  !"#$
 !"#""$ %. &. &'#()*+,# [1] -./,+(+0/ #0#'$1 !-+2".#'30)4 ,'#!"),/!"+5 "# 1/6.#7+03 -+.$/()80/ 2/.+'3/,#-

0)4 -./9+!$,, :2)5 6#1;<"3!: 0# 1,':12; -+.$/()80/ 2/.+'3/,#0)4 "# ,+2"/.0)4 !"#9$/0#.0)4 -/!'$(/,0/!"+5. =#,(:-
2) .+1;'3"#"#> &'#()*+,# 1#(#8# /9$0?,#00: -+.$/()80/ 2/.+'3/,#0)4 -/!'$(/,0/!"+5 1,/()"3!: (/ ,$(-/,$(0/@
1#(#8$ (': ,+2"/.0)4 !"#9$/0#.0)4 -/!'$(/,0/!"+5.

A'#!)80$ >+"/() ./1,':1;,#00: 1#(#8 +2!".#-/':9$@, $0"+.-/':9$@ "# B$'3".#9$@ !"#9$/0#.0)4 -./9+!$, $1 ,$(/>)>)
!-+2".#'30)>) C$'30/!":>) 1#-./-/0/,#0$ D. E. A/'>/F/./,)> [2], E. G$0+./> [8], D. H. IF'/>/> [9, 10]. =#(#8#
-./F0/1; ,+2"/.0)4 !"#9$/0#.0)4 -/!'$(/,0/!"+5 (/!'$(7+0# J. D. K/1#0/,)> [3].  "/>; ,)-#(2;, 2/') -/,0# $0B/-
.>#9$: -./ "/80$ 10#8+00: !-+2".#'30)4 C$'30/!"+5 ,$(!;"0:, #'+ 1#(#0# >0/7)0# (/-;!")>)4 !-+2".#'30)4 C$'3-
0/!"+5, 1#!"/!/,;?"3 >$0$>#2!0)5 >+"/( ./1,':1;,#00: 1#(#8$ /9$0?,#00:. L/6"/ *;2#?"3 /9$02;, :2# >$0$>$1;< 10#-
8+00: -/4)62) /(0/8#!0/ (': ,!$4 C$'30/!"+5 $1 1#(#0/F/ 2'#!;.  . &.+0#(+. [4] ,-+.*+ 1#!"/!;,#, >$0$>#2!0)5 -$(-
4$( (/ 1#(#8$ +2!".#-/':9$@ !"#9$/0#.0)4 -./9+!$,.  !"#"":4 H. M. H/2':8;2# [7], H. M. H/2':8;2# "# D. J. H#!?"2)
[6] (/!'$(7+0/ 1#(#8$ +2!".#-/':9$@, $0"+.-/':9$@ "# B$'3".#9$@ (': !"#9$/0#.0)4 -./9+!$, $ -/!'$(/,0/!"+5.

 (#0$5 !"#""$ ,),8#<"3!: 1#(#8# /-")>#'30/F/ '$0$50/F/ /9$0?,#00: B;029$/0#'# 0 ( ) ( )jA a j j∞
=ζ = ζ ,$( 0+,$-

(/>)4 10#8+03 -+.$/()80/ 2/.+'3/,#0/@ -/!'$(/,0/!"$ ( )nζ 1# !-/!"+.+7+00:>) -/!'$(/,0/!"$ ( ) ( )n nζ + θ -.)

0n < , (+ ( )nθ – 0+2/.+'3/,#0# 1 ( )nζ -+.$/()80/ 2/.+'3/,#0# -/!'$(/,0$!"3. G),+(+0/ B/.>;') (': /68)!'+00:
!-+2".#'30/@ 4#.#2"+.)!")2) "# !+.+(03/2,#(.#")80/@ -/4)62) /9$02) B;029$/0#'# Aζ 1# (/-/>/F/? 2'#!)80/F/

>+"/(; D. H. A/'>/F/./,# ; "/>; ,)-#(2;, 2/') ,$(/>$ !-+2".#'30$ C$'30/!"$ -/!'$(/,0/!"$ ( )nζ "# *;>; ( )nθ .

© %#&'()*+,- .., 2011


