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I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
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IV. BizomocTi nipo nmiznpueMcTBO, yCTaHOBY, OpraHisalliio, B sIKii 0yJ10
BUKOHaHO JHUCEPTALil0
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V. BimomocTi npo gucepraniio
Moga guceprariii:
Koy TeMaTHYHUX PYOPHK: 27.43.15

Tema guceprauii:
1. B1acTuBOCTI BUNIaIKOBUX IIPOLECIB, TOPOKEHNX 3BY’KEHHSIMU IBOIIaPAaMETPUYHUX IOJIiB HA KPUBI B IJIOLMHI

2. Properties of the random processes generated by the restriction of two-parameter fields in the plane.

Pedepar:

1. Incepralist NpUCBsAY€HA IUTAHHSIM [100yIOBA MAaPTUHIAJIiB 33 3BY>)KEHHSIM BUIIAJIKOBOTO I10JIs1 3 HE3aJIEeXKHUMU
[IPU-POCTaMU Ha OLHY KPUBY 260 CYKYIIHICTh KPUBHUX B IJIOMWINHI. PO3IJIIHYTO BUNIQAKY 3BYy>KEHb CTOXaCTUIHO
HETIEPEPBHOTO T10JIS1 3 HE3aJIEXKHUMU [IPUPOCTAMU Ha 3POCTAIOYy i CIIaHY KPUBI i BIHEPIBCHKOIO M0JIS HA CKIHYEHHY
KiJIBKICTb 3pO-CTalOUMX KPUBUX i KYCKOBO-MOHOTOHHI KPUBi. B KO)KHOMY BUIaNIKy 3HalI€eHO BUIAAKOBUI MpOLieC 3
He3aJIeXKHUMU [IPUPOCTaMU, 10 IOPOJIKY€E TOM cCaMuUi MOTIK S-aaredp, 110 i BKazaHe 3BY>KEHHS], i OTpUMaHO
CTPYKTYpPYy MapTHHIaJIa, Y3rOIpKEHOTO 3 LIM II0TOKOM, Y BUIJISi CYMHU CTOXaCTUY-HUX iHTerpasiB. HaBeneHo
IIPUKJIAJU 3HAXOIpKEHHS MPo-eKIill i o64ucieHHs nifiHTerpanbHux QyHKii. Po3s'sa3aHo 3a1a4y "ropu3oHTaIbHOL"

Ta "BepTUKa/IbHOI" (PinbTpalii cUrHanmy 3a CIOCTEPEXEHHSIMM BiHEPIBCHKOTO I10J151 HA 3POCTAI0Uill KPUBIHL.

2. The thesis is devoted to the problems of constructing of martingales by the means of restricting random field to
the curve or to the collection of curves in the plane. The cases of restriction of stochastically continuous field with



independ-ent increments to increasing and decreasing curves and re-striction of Wiener field to the finite number
of increasing curves and piecewise monotonous curves are considered. A random process with independent
increments, generated by the same s-algebra flow as mentioned restriction, is found in each particular case. The
structure of martingales, adapted to the flow, is obtained as a sum of stochastic integrals. The examples of finding
projection and calculating integral func-tion are given. The problem of "horizontal" and "vertical" signal filtration
according to Wiener field observation on increasing field is solved.
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