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ESTIMATION OF RELIABILITY AND ACCURACY OF MODELS OF
¢-SUB-GAUSSIAN PROCESS IN L,(T) USING GENERATING FUNCTIONS OF
POLYNOMIAL EXPANSIONS

Stochastic processes are often represented through orthonormal series expansions, a
framework originating in the classical works of Loeve and Karhunen and widely used for
simulation and numerical approximation. While truncation error in such expansions has been
extensively studied, practical models frequently involve an additional source of error arising
from the approximation of coefficient functions when closed-form expressions are unavailable.
The combined effect of these two errors remains insufficiently addressed in the literature.
Building on the author’s earlier work on reliability and accuracy estimates for ¢-sub-Gaussian
processes, this paper extends the methodology to orthonormal polynomial systems that do not
possess normalized generating functions in analytical form, including the Legendre, generalized
Laguerre, and Gegenbauer families. New bounds are derived for models in L,(T") space that
simultaneously account for truncation and coefficient approximation. The resulting criteria
provide practical guidance for selecting the number of series terms required to achieve prescribed
levels of reliability and accuracy across a broader class of polynomial-based stochastic process
models.
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INTRODUCTION

Stochastic processes arise in a wide range of applications in applied probability, statistical
modeling, signal processing, and quantitative finance. In many of these settings, one requires a
tractable model that allows simulation or numerical approximation of a given process. A standard
and powerful approach is to represent the process through an expansion over an orthonormal
functional system, X (t) = > 72, ax(t) &k, as established in the foundational works of Loeve and
Karhunen [1,5]. Truncated versions of such expansions form the basis of numerous simulation and
approximation techniques; see, for example, [1,3]. Classical decomposition theorems, including those
in [8], justify these representations and describe how the covariance structure of a process determines
the coefficient functions ag/(t).

Truncating the expansion naturally introduces error, and quantifying this truncation error has
been addressed in many papers, for example, in [9]. However, in many applications the coefficients
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ar(t) cannot be computed analytically and must instead be replaced by approximations ag(¢). This
second source of error - arising from coefficient approximation - is generally not treated in the
existing literature and requires a separate analysis. In practical modeling scenarios, both effects
occur together and must be incorporated into a unified reliability and accuracy analysis.

In the author’s previous publications, a general method was developed for obtaining reliability
and accuracy estimates for models of p-sub-Gaussian processes in L, (T") (see [6,10-12]) and in C(T")
(see [10,13]) under the assumption that the underlying orthonormal system admits a generating
function. This framework enabled the analysis of tail behavior for truncated orthonormal expansions
and the derivation of explicit upper bounds for modeling errors. Classical systems such as Hermite
and Chebyshev polynomials served as illustrative examples; however, many important orthogonal
polynomial families do not possess normalized generating functions in closed analytical form.

The present paper extends this methodology to a broader class of polynomial systems. In
particular, we establish reliability and accuracy estimates in L,(T") for models based on Legendre,
generalized Laguerre, and Gegenbauer orthonormal polynomial families, while remaining within the
general framework of [0, 10-12]. These results yield practical criteria for selecting the number of
series terms required to achieve prescribed levels of reliability and accuracy.

The structure of the paper is as follows. Section 2 introduces the basic notation and recalls
the decomposition theorem from [3]|. Section 3 reviews key properties of p-sub-Gaussian random
variables and summarizes earlier results for models in L, (7"). Section 4 derives new bounds for above
three orthonormal polynomial families. The paper concludes with a discussion of applicability and
future directions.

1 BASIC NOTATIONS

Consider a second-order stochastic process X = {X(t),t € T}. As proved in [3], the next
statement holds true.

Theorem 1.1. (On decomposition of the stochastic process using an orthonormal basis.) Assume
X(t),t € T is a centered second order stochastic process, EX (t) = 0, E|X(t)|?> < oo, t € T. Let
B(t,s) = EX(t)X(s) be the correlation function of the process X (t). Assume f(t,\) is a function
from the space Lo(A,p) for all ¢ € T, and {gx(A),k = 0,1,...} is an orthonormal basis in this
space.

The correlation function B(t, s) can be represented as

Bt.s) = [ F(tNTTNdu()
if and only if the following representation holds true
X(t) =Y ar(t)é, (1)
k=0
where
o) = [ 1t Naax

Here, & are centered uncorrelated random variables: F¢;, = 0, E&E = 0y, El&p]? = 1.

In [9], [10], the model of stochastic process is considered as the sum of the first N elements
of the decomposition (1). However, for a significant number of processes, except for a very limited
class, it is difficult or impossible to find a(t) explicitly. Therefore, in this paper we will assume
that it is possible to find some approximations a(t) of the functions ay(t). Since approximation
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of ay(t) will contribute to the overall modeling error, it is important to include this effect in the
overall reliability and accuracy estimate of the model. Thus, in this paper we will use the following
notation.

Definition 1.1. For a stochastic process X (t),t € T, that allows representation (1), we call the
process

N
Xn(t) = &an(t), teT, (2)
k=0

a model of the process X(t),t € T. Here, ax(t) are approximations of functions ay(t) in
representation (1), random variables &, satisfy conditions of Theorem 1.1: E&, = 0, E{r& = O,
El&,* = 1.

It will be useful to introduce the following notation:
An(t) = X(t) - Xn(t).

Following the statement of the Theorem 1.1, we may consider a system of orthonormal functions
{gr(\)} as an orthonormal basis that can be used to represent a stochastic process using (1). A
good candidate for this role may be an orthonormal polynomial system, since these possess some
useful properties that can be used for estimations of reliability and accuracy of models of stochastic
processes.

One useful property of systems of orthogonal polynomials is the existence of a generating
function.

Definition 1.2. For a system of orthogonal polynomials gy (t), a generating function is a sum of a
formal series

GF(t,w) =Y gr(t)w".
k=0

It is assumed that w is chosen so that the series converges.

For a lot of classic orthogonal polynomial systems, such as Cauchy, Hermite, Legendre, and
many more, generating functions are well known. However, for use as a decomposition basis for
the process, we require not just an orthogonal system, but an orthonormal one. The derivation of
the generation function for an orthonormal version of classic orthogonal polynomials may not be
straightforward, and additional conditions may be required to be introduced to the final results.

2 MODEL ESTIMATIONS IN L,[0, 7]

Let (2, F,P) be a standard probability space, let L2(€2) be the space of centered random
variables with bounded second moments, F¢2 < oo. Assume that {A, U, u} is a measurable space
with a o-finite measure p. Let L,(A, 1) be a Banach space of integrable functions in the power p
with measure pu.

Definition 2.1. [2,9] A random variable & is called sub-Gaussian if there exist a > 0 such that for
all A € R the inequality

Eexp{A{} < exp {GQQ/\Q}

holds true.
The function

(&) = inf{a >0 Eexp{\¢} < exp{a?z} A€ R}

is a sub-Gaussian norm of a random variable &.
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Definition 2.2. A continuous even convex function ¢ = {¢(x),z € R} is called an Orlicz N-
function, if ¢(0) =0 and ¢(z) > 0 for = # 0 and

lim L(:C) =0 and lim 7(,0(37) =

z—0 X r—o00 X

Definition 2.3. Let ¢ = {¢(z),x € R} be an Orlicz N-function, and let

p(z)

5 =c>0.

lim inf
z—0 T xT

A random variable ¢ belongs to the space Suby,(S2), if E€ = 0, Eexp{\¢} exists for every A € R,
and there exists a constant a > 0 such that for all A € R the inequality

Eexp{\¢} < exp{p(Aa)}
holds true.

In [7] it is proved that the space Sub,(f2) is a Banach space with respect to the norm

(-1) <
Tp(§) = sup P ln lie piAL))
A>0

Definition 2.4. A stochastic process X = {X(t),t € T} is called p-sub-Gaussian, if random
variables X (t) for each t € T are @-sub-Gaussian.

Definition 2.5. Let X = {X(t),t € [0,T} be a stochastic process belonging to the space Sub,(§2).
We will call stochastic process Xy = {Xn(t),t € [0,T]} from Sub,(S?) a model that approximates
X with giver reliability 1 — o and accuracy 0 in the space Ly[0,T] if

p{< /OT<X@>_XN@>pdt)””>5} ca

The following two theorems were proved in [10].

Theorem 2.1. Let a stochastic process X = {X(t),t € [0,T]} belong to the space Sub,(2) and

let
£
go(t):;, 1<y <2

Assume that .
O = [ (X () = X (0)Pdlt) < oc.

The model Xy (t) approximates the stochastic process X (t) with given reliability 1 —« and accuracy
d in the space Ly[0, T}, if

Cy < 6/(Bln 2)/%,
Cy < 5/pp(1—1/v)’

where [ if a number that fits the condition % + % =1.

Theorem 2.2. Let a stochastic process X = {X(t),t € [0,T]} belong to the space S u b, () and

let ,
t
Et<1,
1) =
A {%,tzl,
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where ~v > 2. Assume that

T
Oy = [ (ra(X0) = X)) < .

The model X y(t) approximates the stochastic process X (t) with given reliability 1 —« and accuracy
d in the space Ly[0, T}, if

Cn < 6/(Bln 2)P/B,
Cn < §/pP(= /) ,
where + + = =1.

It follows from Theorem 2.1 and Theorem 2.2, that in order to find the required number of series
elements N we have to estimate the constant

T
Cy = /O (rp (X (2) — Xn (1)) dpu(t)

that depends on the difference between the model of the process and the process itself.
The key element of this expression is 7, (X (t) — Xn(t)), which can be estimated as following:

0 N
To(AN (1)) = Tp(X(t) = Xn (1)) = 7 (Z Spar(t) — ka%(ﬂ) =
k=0 k=0
N ) N 0
=Ty (Z GOkt + D Grar(t > D el + Y mel(Er)an(t) =
k=0

k=N+1 k=0 k=N+1

N
= E Ty ék ak g Tgo
k=0

This inequality can be used in the results that follow.

In the next subsections we will consider several orthonormal polynomial systems that can serve
as a basis for the process decomposition, namely, Legendre, generalized Laguerre, and Gegenbauer
polynomials.

2.1 Legendre polynomials
The Legendre polynomials Py(t) are defined for ¢ € [—1;1] as solutions to the Legendre differential
equation

(1= 12" =2y + k(k + 1)y =0, y = y(t).

The Rodriguez formula for Legendre polynomials if the following:

1 dk o, k
R TAA

The generation function for the Legendre polynomials is the following:

Py(t) =

1
GFLegeirelts ) Zpk T

These polynomials form the orthogonal system:
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1
P
Po(t)P(t)dt = ——pm,
/1 (0)Pm(t)dt = 577

where d,,,, is the Kronecker delta.
Therefore, this polynomial system can generate the orthonormal basis {Py(t), t € [—1;1]}, where

N 2k +1
Py(t) = )

Py(t). (3)

Unlike the polynomial systems considered in [10], the generating function of the system {Pj(t)}
is hard to derive. It may even not be possible to express this generating function in elementary
functions. Therefore, to compensate for elements that obstruct calculation of this function, we will
introduce the upper bound on the sub-Gaussian norm in the following form:

2 k
k1
7 is a constant. From this moment and further in the paper, we will also assume that 7,(ay(u)) <
To(dk(w)), Vu € [-1,1].

To estimate Cy, we will apply the following estimates:

Tgo(fk) < TLegendre(wa k) -

(4

~—

00 N
<Y mp()an(t) = Y (&) an(t)
k=0 k=0
) 1 . N
=D 7l&) [ FENBNAN =D (&)t
k=0 -1 k=0
1 /o N
_ / (wa(gk) f(t,)\)Pk()\)> dr =3 T (€0)an(t)
1 \r=0 k=0
1 [/ N
< / (Zﬂp(&c)f(t? )\)Pk(/\)> dA =Y Tp(En)ax(t)
—1 \k=0 k=0
1 1/2 A 2 12y
2 g -y T ar(t).
< </_1|f(t,>\) d>\) (/1 (kZOT@(fk)Pk()\)> d)\) kZO o (&)ax(t)

Applying inequality (4), we will have

1 1/2 1 00 . 2 1/2 N
(/ rf<t,A>|2dA> (/ (Zwkmm) dA) DA
-1 1 \k=0 —

k=0
| R I
2 L .
< </_1‘f(t,)\)| d>\> (/1 (kzzo 2k+17'w Pk()\)) d)\) —kgo 2k+17'w ag(t)
1/2
1 1/2 1/ oo 5 T 9

_ 2 .

—(/lmt,w dA) /| (kzo\/%ﬂfw\/ . pkm> i
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Canceling the square roots and substituting the first series with the corresponding generating
function, we obtain

T</11|f(t,)\)\2d)\>1/2 /11 (ki)wkpk@))? Frw ar(t
— ([ i) " ([ () @) 3 s

1 1/2 1 1/2 N D)
:T(/_l\ t/\]d)\) (/11—2/\w+w2d)\> —kZ:O 2k+17wak(t)
1 1/2 1\/2 N
ln1—2)\w+w) 2 i
= flt, A d)\ — t
o[ e ( ) > arrrean)

:T</_1 F(t, )] d)\>1/2\1F In <w+1> ivj Qkilkadk(t)-

Therefore, we have the following estimate for the Cy:

CNS/OT<T</_11|f(t,)\)‘2d)\>1/2\/1@ 1n<w+1> iFTw an(t > u(t).

k=0

Let us denote the right side of the last inequality by Cn regendre-
It follows from Theorem 2.1 and Theorem 2.2, that the following statements are true.

Theorem 2.3. Let a stochastic process X = {X(t),t € [0,T]} belong to the space Sub,(2) with
the Orlicz N-function o
So(t):77 1<y <2,

Y
and let the process X (t) admits the orthogonal decomposition (1) based on Legendre orthonormal
polynomial families (3). Assume that Cn,regendre < 00, To(ag(u)) < 7o(ag(u)), Yu € [0,00) and
condition (4) holds true. The model (2) Xn(t) = S p_, &xax(t) approximates the stochastic process
X (t) with given reliability 1 — o and accuracy § in the space Ly[0, T}, if

C'N ,Legendre < 6/(5 In = )p/ﬁ
CN,LegEndre < (5/pp (1- 1/7)’
where [ if a number that fits the condition % + % =1.

Theorem 2.4. Let a stochastic process X = {X(t),t € [0,T]} belong to the space Sub,(2) with
the Orlicz N-function
=t <1,

=, t>1,

where v > 2, and let the process X (t) admits the orthogonal decomposition (1) based on Legendre
orthonormal polynomial families (3). Assume that Cn pegendre < 00, Ty(ap(u)) < 7p(ax(u)),

Vu € [—1,1] and condition (4) holds true. The model (2) Xn(t) = Z]kvzo &rag(t) approximates
the stochastic process X (t) with given reliability 1 — o and accuracy § in the space L0, T, if

Cn ,Legendre < 6/(5 In 2 )p/ﬁ
CN,Legend're < 5/pp 1 1/7),

where (3 if a number that fits the condition % + % =1.
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2.2 Generalized Laguerre polynomials

The Laguerre polynomials L (t) are defined for ¢ € [0; 00| as solutions of the Laguerre differential
equation

'+ (1 =ty +ky=0,y=y(t),

where k is a non-negative integer. The generalized Laguerre polynomials are solutions of the following
equation:

' +(a+1—t)y +ky=0, y=y(t).

Here, an arbitrary real « is introduced in the equation. Hence, the generalized Laguerre polynomials

are denoted as L,(Ca) (t).
The Rodriguez formula for generalized Laguerre polynomials has the form:

—a Jk
L(a) ot d

po (1) = ﬂﬁ( T )

xT

The generation function for generalized Laguerre polynomials is the following;:

oo
1
k —_ _
GFLaguerre(ta w) = Z Ll(ga) (Hw" = me wt/(1-w)
k=0
The generalized Laguerre polynomials are orthogonal over [0, co] with respect to the measure with
weighting function t®e~t :

Fn+a+1)

/ 29T L () L) (1) dt ,
0 n.

671771 I

therefore, the orthonormal version of the generalized Laguerre polynomials will take the form

A(a) k;'

: a/2, —z/27(a)
Thrarn® € B () (5)

The upper bound for the sub-Gaussian norm of generalized Laguerre polynomials will take the form

IF'k+a+1
T‘P(ék) < TLaguerre(w, k) = (k')ka (6)

Let us estimate the value of C in this case. Following the same procedure as provided above for
Legendre polynomials, with inequality (6) in mind,

o0 N
To(AN(1) <D Tp(€r)an(t) = > mo(Er)an(t)
k=0 k=0
oo ) . N
S IEXCAY ATV SIIVEAR) SENCALAT)
k=0 0 k=0
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0o 1/2
< </ £t ) d)\>
OO Z F k + a+ 1 )\04/2 —A/QL(O‘) )\) d\
OV k+a+1
N
- Z \/ [ktatl) +k(')é + 1)7'wkdk t
k=0 '
00 1/2 00 00 2
—r </ £ (¢, A)|2d)\> / A% (Z ka;‘“)(A)> dA
0 0

k=0

1/2

1/2

N

B Z L'k + ?z + 1)ka&k(t)

=0
00 1/2 00 \ 1 M ) 1/2
_ 2 o, — —2w 1—w
- </0 £ A dA) </0 Ae (1-— w)2a+26 d)‘>

N

I'(k 1
—Z 7( +k('y+ )ka&kt

() 1/2 N 1—w a+1 A(l—i—’u)) oo\ 1/2
:T</O \f(t,A)pd)\) <_/\ +1<)\(1+w)> F(a—l—l,l_w )‘0>
N
_kz_o /F(kJF];JFl)ka&
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where T'(s,z) is the upper incomplete gamma function. Applying the integration boundaries, we

obtain

00 1/2 1—w a+1 )\(1+w) ooy 1/2
2 a+1
T</O |t )] dA) (—/\ + (A(Hw)) F<a+1,1w >0
N i
—Z Fk+0[+1 Tw ak
0o 1/2 ;1 N\ a+tl N
:T</O ]f(t,)\)|2d)\> (hg) T(a+1) Z\/Fk+a+1)7—wkdk(t)

=0
and this expression is defined for oo > —1.
As a result, we have

Cy < /T <T (/oo |f(t, A)PdA)m (;)aﬂr(our 1)
_Z/ k+a+17wak ) (0)

Let us denote the right side of the last inequality by Cn, rLaguerre-
It follows from Theorem 2.1 and Theorem 2.2, that the following statements are true.
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Theorem 2.5. Let a stochastic process X = {X(t),t € [0,T]} belong to the space Sub,(2) with

the Orlicz N-function "

t
pt)=—, 1<y <2,
v

and let the process X (t) admits the orthogonal decomposition (1) based on Laguerre orthonormal
polynomial families (5). Assume that Cn, Laguerre < 00, Tp(ag(u)) < To(ak(w)), Yu € [—1,1] and
condition (6) holds true.

The model (2) Xn(t) = Zg:o &rax(t) approximates the stochastic process X (t) with given reliability
1 — « and accuracy 6 in the space Ly[0,T], if

CN,Laguerre < 5/(6 In %)p/ﬁj
CN,Laguerre < 5/pp(1_1/7)a

where [ if a number that fits the condition % + % =1.

Theorem 2.6. Let a stochastic process X = {X(t),t € [0,T]} belong to the space Sub,(2) with

the Orlicz N-function
t2
ot <1,
gO(t) = { tx 9
v

where v > 2, and let the process X (t) admits the orthogonal decomposition (1) based on Laguerre
orthonormal polynomial families (5). Assume that Cn raguerre < 00, To(ar(u)) < 7o(ar(u)),
Vu € [0;00) and condition (6) holds true. The model (2) Xn(t) = chvzo &ray(t) approximates
the stochastic process X (t) with given reliability 1 — o and accuracy § in the space L0, T, if

CN,Laguerre < 5/ (5 In %)p/ﬁ’
CN,Laguerre < 5/pp(171/’y)7

where (3 if a number that fits the condition % + % =1.

2.3 Gegenbauer polynomials

The Gegenbauer polynomials Clia) (t) are defined for ¢t € [—1;1] as solutions of the Gegenbauer
differential equation:

(1—t2)y" — 2o+ Dty + k(k 4+ 2a)y = 0.
When a = 1/2, this equation reduces to the Legendre equation. Therefore, for the mentioned
a = 1/2, the Gegenbauer polynomials are reduced to the Legendre polynomials.
The Gegenbauer polynomials can be represented as Gaussian hypergeometric series when this series
is finite:

(a) :(2a)k F —k.2 . 1.1_t
Ck (t) ! 211 k, Oé+k,04+2, 9 y

where 9 F(a, b; ¢; ) is a special function which is a solution of the Euler hypergeometric differential
equation:

2
t(l—t)%—i—(c—(a—f—b—f—l)t)%—aby:O.

This function can also be represented in the form of a series
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. I > a4+ n)L'(b+n) 2"
2F1(0.556:2) = TR nzo Tlctn) nl

The Rodrigues formula for the Gegenbauer polynomials is the following:

(=1)*T(a+ 3Tk + 20)
28K T(2a)M(a+ k + 3)

The generating function is given as

k
(1 _ t2)1/27ad7

N N 1
ZC"‘ Ol (1 —2tw + w2)e’

The Gegenbauer polynomials are orthogonal:

_ 2)0-1/20(0) (0@ (£ gt —
(=B Wt = T o e

Therefore, the orthonormal version of the generalized Gegenbauer polynomials is

C(a)( ) \/k' ki-i—a / a I/QC(Q)
\/n21 20\ /T (k + 2a)

We can assume that

/1 w2720 (k + 2a)

k' (k+ o
T@(£k> < TGegenbauer(W, k) = Mka
Let us estimate the value of C. We have

N
<Y ro(Gr)ar(t) = Y mo(€r)a(t)
k=0

N

k=0
o 1 .
:Z%@MJWMSWW—ZW@W@

k=0

k=0
1 [ oo N

N / (Z To(&k) f(1, )‘)élia)()\)> dA =Y Tp(Er)an(t)
1 \k=0 k=0

! 1/2 1 0 X 2 1/2 N
: </1 |f(t7)\)‘2d)\> (/1 (Z T¢(§k)ciga)(A)> CD\) = kzow(flc)dk(t)

k=0

-1

N
k‘!(k‘—FOé) kA~
_ -~ 7 t
2\ T(k+20) " ar(t)

_ ;2(10‘)2& </_11 F(£,A) 2d/\>1/2 (

k=0

(1 _ t2)k+a71/2_

1 1/2 1 0o F(a) . 2 1/2
g(/ f(t,)\)|2d>\> (/ (kzzom ’“\/(1—A2)a71/20,§ )(/\)> d)\)

1 N 2
/ )\2 a—1/2 (Z wkclga)()\)) d)\)
1

65
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/2
B 7T (a) 1 ) 1/2 1 (1— )\2)0171/2 1
B m2l—2a (/—1 722 d)\> /—1 (1= 22w + w?)2e A -

2\ T(k +2a)
- rm ((mil) 0 () ey
x Fi (1—2a;;_a,;_a;2_2a; w2(;?3;17w2(;2_,\%2+1> 11>1/2
y < /_ 11 | f(t,A)ysz) v —é mm’f@k(w
- ot (v (o) 0 (s s )
« (/_11 1, /\)]2d/\> v —i m rwka(t)

k=0

() I'(a+1) -1/ 1 4’ 1 ) 1/2
T w2+ 1)\ e 2 ava+§»a+1’m /1\f(t7/\) dA

N
Elk+a) 4.
t
z(:) I(k + 2a) Twrax(t),

where o (a,b; ¢; z) is the regularized hypergeometric function »F (a, b; c; 2)
As a result, we have

T 1 2
() I (a+3) ~1/2 1 4w
CN§/0 w2+ 1)° \| Vraee oF) a,a+§;a+1;7

1 1/2 N El(k + «) . g
><</_1\f(t,)\)|2d>\> kzzo,/ T kaak(t)) du(t).

Let us denote the right side of the last inequality by Cn Gegenbauer-
It follows from Theorem 2.1 and Theorem 2.2, that the following statements are true.

Theorem 2.7. Let a stochastic process X = {X(t),t € [0,T]} belong to the space Sub,(Q2) with

the Orlicz N-function o

and let the process X (t) admits the orthogonal decomposition (1) based on Gegenbauer orthonormal
polynomial families (7). Assume that Cn Gegenbauer < 00, Typ(ar(u)) < p(ar(u)), Yu € [—1,1] and
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condition (8) holds true. The model (2) Xn(t) = S p_, Exar(t) approximates the stochastic process
X (t) with given reliability 1 — o and accuracy § in the space Ly[0, T}, if

CN,Gegenbauer < 5/(5 In %)p/'ﬁa
CN,GegenbaueTe < 5/pp(1—1/’7)7

where [ if a number that fits the condition % + % =1

Theorem 2.8. Let a stochastic process X = {X(t),t € [0,T]} belong to the space Sub,(Q2) with
the Orlicz N-function ,
Elt<1,
p(t) = { & ;

7?t217

where vy > 2, and let the process X (t) admits the orthogonal decomposition (1) based on Gegenbauer
orthonormal polynomial families (7). Assume that Cn Gegenbauer < 00, To(ar(u)) < 7y(ag(u)),
Vu € [—1,1] and condition (8) holds true. The model (2) Xy (t) = Z]kvzo &ray(t) approximates the
stochastic process X (t) with given reliability 1 — o and accuracy ¢ in the space L,[0,T], if

CN,Gegenbauer < 6/(5 In %)p/ﬁj
CN,Gegenbauer < 5/pp(171/7)7

where (3 if a number that fits the condition % + % =1.

3 DiscussioN AND CONCLUSIONS

The results obtained in this paper substantially expand the applicability of the method
introduced in [0, 10-13] by enabling the use of three major families of classical orthonormal
polynomials — Legendre, generalized Laguerre, and Gegenbauer — in the construction and analysis of
p-sub-Gaussian stochastic process models. Unlike Hermite and Chebyshev systems, these families
typically lack closed-form normalized generating functions, which had limited their use in earlier
frameworks. By introducing polynomial-specific upper bounds for the p-sub-Gaussian norm 7, (&),
we circumvent this difficulty and derive explicit reliability and accuracy estimates for models in
L,([0. 7).

Expanding the polynomial family available for the proposed method increases applicability and
supports more scenarios here this modeling approach may be introduced. The weight function
associated with each polynomial family can be matched to the statistical properties of the process
(e.g., its marginal distribution or covariance structure). This matching improves approximation
quality and convergence rates.

Each polynomial family brings distinct structural advantages. Legendre polynomials, with
uniform weight on a bounded interval, are especially suited for processes defined on finite domains
with relatively homogeneous behavior. Generalized Laguerre polynomials, supported on [0, 00) and
associated with exponential weights, naturally align with processes exhibiting decaying trajectories,
such as those found in queueing systems, reliability engineering, or finance. Gegenbauer polynomials
introduce a shape parameter, enabling flexible adaptation to processes with different smoothness or
symmetry properties. This tunability makes the Gegenbauer basis particularly powerful for modeling
processes whose covariance structure changes across the domain.

The general technique used here - replacing exact normalized generating functions with
polynomial-specific upper bounds - opens a path toward extending the reliability and accuracy
theory to even broader classes of orthonormal systems. In particular, Jacobi polynomials present
a natural next step. However, their two-parameter structure and more complex weight function
introduce additional analytic challenges. Future work will focus on developing appropriate bounds
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that accommodate these challenges, enabling an analogous extension of the method to the full
Jacobi family.

Overall, the framework developed in this paper provides practical, computable bounds that
allow practitioners to determine the number of series terms required to achieve prescribed
reliability and accuracy targets. This enhances the utility of orthonormal polynomial expansions in
stochastic modeling, especially in applications where analytical tractability of coefficients is limited
and numerical approximation is unavoidable. The next stage of research will involve numerical
implementations and case studies, further validating the theoretical results and demonstrating the
method’s effectiveness in realistic modeling scenarios.
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CroxacTWdHl TPOIECH YACTO WPEACTABILAIOTH 3a JONOMOIOI PO3KIAIIB Yy pPAId 3
BHKOPHUCTAHHSM CHCTEM OPTOHOPMOBaHUX GYHKIIHA, MO Oepe CBiif MOYATOK y KJIACHYHUAX
poborax Jloera Ta Kapymena Ta MIMPOKO BHKOPUCTOBYETLCS JJIsT MOJETIOBAHHS Ta IHUCIOBOI
arrpoKcuMaliii rporteci. Xo4a MoxXuOKa YCideHHsI B TAKUX PO3KJIaJax OysIa MUPOKO JTOCTiIKEHA,
MPaKTUYHI MOJEJI YacTO MICTATH JOJIATKOBE JI2KEPEJIO IMOXUOKM, IO BUHUKAE BHACJIIOK
arpokcumMarii koedirieHTHUX (QYHKINH, KoM IX BHpasd y 3aMKHYTIl (HOpMH HEIOCTYIIHI.
CykymHuil BIUTUB [UX JIBOX IOXUOOK 3aJIUINMAETHCS HEJOCTATHBO JIOCTIPKEHUM Y JHTEpATypi.
Cromparmounch Ha MONEPEIHIO POOOTY aBTOpa 3 OIIHOK HAJIHOCTI Ta TOYHOCTI I (-
CcyOTayCcoOBUX IIPOIIECIB, I CTATTS PO3ITUPIOE METOOJIOTII0 HA OPTOHOPMOBAHI MOJIHOMiaIbHI
CHCTEMHU, sIKi HE MAITh HOPMAJI30BAHMX TIeHepyrounx QYHKIIH B aHAMTHYHIA dopwi,
BKJIIOYatoun moJsrinomu Jlexkauapa, y3araabaeni nojinomu Jlareppa ta mosminomu lerenbayepa.
Busenmeno mosi Mexki g momereif y mpocropi Ly(T), fKi ORHOYACHO BPAXOBYIOTH HIOXHOKY
YACTKOBHX CyM Ta MOXHMOKY ampokcuMmarii koedimientis. Orpumani kKpurepil HAJAOTH
MPAKTUYIHI PEKOMEH Al 1010 BHOOPY KiJILKOCTI WJIEHIB psjy, HEOOXiTHOI JJIsi JTOCATHEHHS
3aJ]aHUX PiBHIB HAMIHTHOCTI Ta TOYHOCTI B MIUPIIOMY KJIACi MOJIe/Ielf CTOXaCTUYIHUX ITPOIIECIB Ha
OCHOBI TIOJTIHOMI&JIBHUX CHUCTEM.
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