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1. JocnimKeHHs MpoLEeCciB HAKONIMYEHHS 3 TPoCcTopiB OpJiiva.

2. Investigation of the storage processes from Orlicz spaces.

Pedepar:

1. Incepraniiiny po60Ty IPUCBSIYEHO BUBYEHHIO BJIACTUBOCTEN EKCTPEMYMHUX (PYHKIIIOHAJIIB BiJl BUMIAJKOBUX
IpoLeciB y npocropax OpJiiya €KCIIOHEHLIaJIbHOTO TUITY. Y3arajbHEHO OLiHKM MMOBIPHOCTEN TOTO, 110 CYMilll
He3aJeXXHUX BUIIAJKOBUX IIPOLIECB i3 TpocTopis OpJliya eKCIIOHeHLiaJIbHOTO TUITY, 30KpeMa Kiacy V(o,0), Buiize 3a
piBeHb, 3ajaHNI AESIKOI0 HellepepBHOIO (PYHKIIi€l. Briepiie 1ociisKeHo IyaCCOHIBChbKi CyMHU, AOJAHKAMU SIKUX € O-
Cy0rayccoBi BUNIQ[IKOBi B€JIMYMHY, JIS BiJ[IOBiIHUX NPOLECIB PU3UKY OLiHEHO NMOBIpPHICTb 6aHKPYTCTBA.
OTpuMaHoO OLiHKY PO3MoAiny GyHKIIOHATIB EKCTPEMYMHOI'O THILY, 10 XapaKTepPU3YIOTh [IPOLeCYU HAaKOIINMYeHHS i3
npocTopiB OpJiiya eKCIOHEH1iaIbHOTO TUITY, 30KPEMa JOCJIiIPKEHO BJIaCTUBOCTI -BiloOpaK€HNUX BUIAIKOBUX
npoueciB. OL[iHEHO PO3NOJiT HOPM BiIXWIEHb CyOrayCCOBUX BUIAJKOBUX IIPOLECIB Bifl 33/1aHOI PYyHKLi y
npocropax OpJiiva Ta po3nofia CynpeMyma yCepeIHEHVX BiIXWIiB BUTIaIKOBOTO MPOLECY i3 npocropis OpJiiva

BUITAKOBUX BEJINYMH.



2. The dissertation is devoted to the investigation of properties of extremal functionals from random processes in
Orlich spaces of exponential type. The rate of convergence of wavelet decompositions of generalized random
processes from Orlich spaces, trajectories of which belong to the L2(Q) space, is investigated. It is shown that the
convergence rate of wavelet decompositions Xn(t) has the order of o(1/2n) or O (1/2n) as under some additional
conditions on wavelet bases. Estimates of the probabilities that a mixture of independent random processes from
Orlich spaces of exponential type, in particular, from the class V(n,o), will exceed the level specified by some
continuous function, are generalized. Examples of application to the problems from queuing theory and financial
mathematics using generalized processes of fractional Brownian motion and Ornstein-Uhlenbeck are given. For
the first time, Poisson sums with o-sub-Gaussian random terms are studied. Estimates of the probability of
exceeding by such sums the level, given by some continuous monotonically increasing function, are obtained. For
sub-Gaussian risk processes, the probability of bankruptcy is estimated. The properties of accumulation processes
from Orlich spaces of exponential type are investigated, in particular, the conditions of boundedness and
estimates of the exponential moment of accumulation processes are obtained. Estimates of the distribution of
functionals of extremum type characterizing the storage processes from Orlich spaces of exponential type are
obtained. The properties of o-reflected random processes with an input process from some Orlich spaces of
exponential type, in particular of the class V(o,n) are investigated, an estimate of the probability of bankruptcy of the
corresponding model is obtained. The behavior of the norms of sub-Gaussian random processes, influenced by a
certain measurable function in Orlich spaces, in particular, in the space Lp(T) , is studied. The distribution of
norms of deviations of sub-Gaussian random processes from a given function in Orlich spaces is estimated using
the method of majorizing measures, and the distribution of the supremum of the averaged deviations of the
random process from the Orlich spaces of random variables is investigated.
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