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Consider the time series which are generating by Bernoulli type random flow  � = �(�). 

In time moments  ��, ��, … , �� we have sample �� = �(��), �� = �(��), … , �� = �(��) and 

 �(��) = �{�� = 1}, 1 − �(��) = �{�� = 0}. Our problem is to construct an estimation 

�̂�(�) of unknown function  �(�) and to study its properties (consistency and asymptotic 

normality). This investigation is based on papers [1,2]. 
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