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Assume the process (X(t), t ≥ 0), defined by the delay differential equation

dX(t) = (aX(t) + bX(t− 1))dt+ σdW (t)

and the initial condition
X(s) = x0(s), s ∈ [−1, 0],

can be observed, where the parameters ϑ∗ = (a, b) are unknown. Let ε be an arbitrary
positive number and q ≥ 2 fixed. A sequential estimation plan (Tε, ϑ̂ε) will be presented,

such that ||ϑ̂ε − ϑ||q ≤ ε, where ||.||q = (Eϑ||.||q)
1
q and ||a||2 = a21 + a22 for a = (a1, a2)

∗.
Asymptotic properties of (Tε, ϑε) for ε→ 0 are studied.
The construction can be generalized to linear regression processes described by

dX(t) = ϑa(t)dt+ σdW (t)

based on observation of (X(t), a(t), t ≥ 0).

The talk is based on joint work with V.Vasiliev (Tomsk).
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