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ANATOLY YAKOVLEVICH DOROGOVTSEV
(SEPTEMBER 7, 1935–APRIL 22, 2004)

On April 22, 2004, the famous Ukrainian mathematician and educator, professor Ana-
toly Yakovlevich Dorogovtsev, passed away.

Anatoly Yakovlevich was born on September 7, 1935, in the town of Khartsyzsk in
Stalin region (now, Donetsk region). His father perished in 1943 in the Second World
War, and the family had to survive in sad straits.

The future scientist had already shown his abilities in mathematics in his earlier
years at school. Anatoly Yakovlevich entered the Mechanics and Mathematics Depart-
ment at Kiev State Taras Shevchenko University in 1953. There he attended lectures
by G. E. Shilov, L. A. Kaluzhnin, I. I. Gikhman and other outstanding scientists. He
graduated from the university in 1958. Dorogovtsev obtained the degree of Candidate of
Sciences (equivalent of Ph. D.) for the thesis “Statistical problems for a class of nonsta-
tionary stochastic processes” [7] supervised by I. I. Gikhman in 1962. He obtained the
degree of Doctor of Sciences for the thesis “Studies in the theory of estimation of param-
eters of random processes” [52] in 1978. He chaired the Department of Mathematical
Analysis at Kiev National Taras Shevchenko University in 1983–1998.

Among Ukrainian scientists, Dorogovtsev was an outstanding personality. His first
paper [1] dealing with statistical analysis of an important class of difference stochastic
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differential equations was already noticed by experts and translated into English. The
range of knowledge of Anatoly Yakovlevich was encyclopaedic, enabling him to work in
different fields of probability theory and the theory of stochastic processes. His most im-
portant results, however, were obtained in the theory of stochastic differential equations
and in the statistics of stochastic processes.

His first cycle of papers which served as a basis for the Ph. D. thesis dealt with investi-
gation of a very important class of nonstationary stochastic processes driven by stochastic
differential equations with varying coefficients. For these equations, he introduced for the
first time the notion of solution in the generalized sense and studied the problem of con-
struction of the best linear forecast for stochastic processes generated by these equations.
At the same time, Dorogovtsev published a joint paper with I. I. Gikhman [10] studying
stability of solutions of stochastic differential equations. His further scientific interests
were focused for a long time on problems in regression analysis and experimental design.
His studies combined deep theoretic results with wide practical applications. Scientific
interests of Anatoly Yakovlevich related to regression analysis and experimental design
were transformed with time into a very important period of his creative work related to
the theory of nonlinear and nonparametric regression analysis. By developing ideas of
Le Cam, Pfanzagl, and others, he became one of the founders of this theory and created
general methods for studying asymptotic properties of statistical estimates. In his works,
many models of nonlinear and nonparametric regression analysis were considered, where
he constructed optimal, according to the most well-known criteria, estimates and studied
consistency, asymptotic effectiveness, weak convergence of estimates, etc. These studies
were at the core of his D. Sc. thesis and then were published in the monograph [61].
This monograph was awarded the prize of the Ministry of Higher Education of Ukraine
in 1983. From our point of view, this is one of the best monographs on the theory of
statistical estimation, full of original fundamental results.

The monograph [89] was of great interest among experts. It contained research related
to the behavior of solutions of difference equations and those of continuous stochastic
equations in a Banach space. Special attention is given to obtaining conditions of exis-
tence of periodic and stationary modes for these systems and to the problem of stability
of solutions of linear and nonlinear equations. The monograph gives a complete and
well-written general theory of these systems, as well as new and original results of the
author which further became classic. Anatoly Yakovlevich also continued his research
work in this field in the last years of his life, involving his students in it. On the whole,
the scientific heritage of Dorogovtsev consists of more than 160 publications.

We remember Anatoly Yakovlevich to be an active, strong-willed person of principle.
He applied high standards not only to himself, but to people around him, in particular,
to his students. His excellent lectures served to bring up many generations of mathe-
maticians. He wrote well-known textbooks on mathematical analysis [91], [125], measure
theory [83], and a problem book on mathematical analysis [70]. Dorogovtsev is one of
the authors of the well-known problem book on probability theory [55], translated into
English by the AMS in 1999. He founded the collection of scientific and methodological
papers called “Mathematics Today” [62] and dreamt of transforming it into a recreational
mathematical journal like the “American Mathematical Monthly”. For many years, he
headed the judges of the mathematical olympiad at Kiev National University and was
responsible for a students’ study group in mathematical analysis. This group produced a
number of scientists working now in Ukraine and beyond. Communication with Professor
Dorogovtsev stimulated students for developing their creative thinking and made them
try to solve modern mathematical problems. Among his students, we can mention D. Sc.’s
P. S. Knopov, A. V. Ivanov, A. G. Kukush; C. Sc.’s L. Kovaleva, Yu. V. Kartashev,
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N. A. Germanov (Bulgaria), Le Vin’ Tkhuan (Vietnam), Oneida Ortega (Nicaragua),
Näım Zerek and Karim Farah (both from Syria), V. I. Kolchinskĭı, N. A. Denis’evskĭı,
A. Zaigraev, M. F. Gorodnĭı, Yu. V. Tomilov. Dorogovtsev was one of the founders and
a permanent author of the divulgatory yearly “In the World of Mathematics” published
in 1969–1990. Already as a student, he took an active part in organizing mathemati-
cal olympiads in Kiev and study groups at the university for schoolchildren. He wrote
excellent books for schoolchildren: “Integral and its applications”, “Selected problems
and theorems in mathematical analysis”, and “Series”. He was one of the authors of the
book “Selected topics in elementary mathematics”, which had three editions and played
an important role in modernization of school teaching of problems related to functional
dependence. On the whole, Professor Dorogovtsev published about 60 methodological
works.

The hearts of numerous colleagues and students of Anatoly Yakovlevich Dorogovtsev
will keep the memory of him, a gifted scientist, teacher and an extraordinary personality.
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equations, Dopovidi Akad. Nauk Ukräın. RSR 8 (1962), 1006–1010. (Russian) MR0143005 (26
#572)

5. A. Ya. Dorogovtsev, Some remarks on differential equations perturbed by periodic random
processes, Ukrain. Mat. Zh. XIV (1962), 119–128; English transl. in Selected Transl. Math.
Statist. and Prob., vol. 5, Amer. Math. Soc., Providence, R.I., 1965. MR0141850 (25 #5247)

6. A. Ya. Dorogovtsev, Correlation functions of vector processes satisfying a certain differential
equation, Ukrain. Mat. Zh. XIV (1962), 322–324. (Russian) MR0155351 (27 #5285)

7. A. Ya. Dorogovtsev, Statistical Problems for a Class of Non-Stationary Random Processes,

Candidate dissertation, Akad. Nauk Ukrain. SSR, Inst. Mat., Kiev, 1962. (Russian)
8. A. Ya. Dorogovtsev, Some remarks on the processes generated by some differential processes,

Vestnik Kiev University, Ser. Mat. Mekh. 5 (1963), 124–146. (Russian)
9. A. Ya. Dorogovtsev, Problems of linear extrapolation for a class of vector processes, Ukrain.

Mat. Zh. XVI (1964), 830–834. (Russian) MR0172330 (30 #2549)
10. I. I. Gikhman and A. Ya. Dorogovtsev, On the stability of solutions of stochastic differential

equations, Ukrain. Mat. Zh. XVII (1965), no. 6, 3–21; English transl. in Fifteen Papers on
Analysis, vol. 7, Amer. Math. Soc., Providence, R.I., 1968. MR0281278 (43:6996)

11. A. Ya. Dorogovtsev, Certain problems of optimal control of a regression experiment, Dopovidi
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16. V. V. Brĕı, A. Ya. Dorogovtsev, and L. V. Pogorely̆ı, An evaluation of the characteristics of a
certain nonstationary process, Vychisl. Prikl. Mat. 19 (1973), 137–142. (Russian) MR0341584
(49 #6332)

17. A. Ya. Dorogovtsev and Yu. V. Kartashev, On an estimate of the mean value of a stationary
process for a given observation time. I, Teor. Veroyatnost. i Mat. Statist. 8 (1973), 50–58;
English transl. in Theory Probab. Math. Statist. 8 (1977), 47–55. MR0426335 (54 #14279a)

18. A. Ya. Dorogovtsev, On a certain estimate of an almost periodic signal from an observation in
a stationary noise, Problems of Statistics and Control of Random Processes (A. V. Skorokhod,
ed.), Akad. Nauk Ukrain. SSR, Inst. Mat., Kiev, 1973, pp. 74–105. (Russian) MR0433767 (55
#6739)

19. A. Ya. Dorogovtsev, Remarks on some properties of a least squares estimate, Dopovidi Akad.
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(1980), 14–17. (Russian) MR0582843 (82a:62140)

58. A. Ya. Dorogovtsev and A. G. Kurchenko, Application of a certain minimization problem in
a Hilbert space to the determination of the best linear estimator, Teor. Veroyatnost. i Mat.
Statist. 23 (1980), 47–51; English transl. in Theory Probab. Math. Statist. 23 (1981), 51–54.
MR0614575 (82m:62144)

59. A. Ya. Dorogovtsev and A. G. Kurchenko, The best linear estimator of the trend parameters
in the presence of white noise type errors, Teor. Veroyatnost. i Mat. Statist. 24 (1981), 27–34;
English transl. in Theory Probab. Math. Statist. 24 (1982), 31–37. MR0628425 (83f:62135)

60. A. Ya. Dorogovtsev, A. A. Kurchenko, and A. G. Kukush, A new case for the existence of linear
unbiased estimates, Izv. Akad. Nauk UzSSR Ser. Fiz.-Mat. Nauk 3 (1981), 23–29. (Russian)
MR0628914 (83a:62182)

61. A. Ya. Dorogovtsev, The Theory of Estimates of the Parameters of Random Processes,
“Vyshcha shkola”, Kiev, 1982. (Russian) MR0668517 (84h:62122)

62. A. Ya. Dorogovtsev, Mathematics Today (A. Ya. Dorogovtsev, ed.), vol. 1–9, “Vyshcha shkola”,
Kiev, 1983–1994; vol. 10–11, “TViMS”, Kiev, 1995–1997; vol. 12, “Nauchno-metodicheskii
tsentr vysshego obrazovaniya”, Kiev, 2001. (Russian) MR1632323 (99h:47016)

63. A. Ya. Dorogovtsev, Estimation of the mean value parameter in a Hilbert space, Teoriya
Sluchainyh Processov 11 (1983), 28–31. (Russian) MR0711232 (85b:62024)

64. A. Ya. Dorogovtsev and Yu. G. Kondrat’ev, Some problems of infinite-dimensional analysis and
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