O0Js1ikoBa KapTKa aucepTaii

I. 3arasbHi BimOMOCTI

Jep>kaBHHH 00J1iIKOBHI HOMep: 0408U001107

Oco06J1uBi TO3HAYKH: BinKkpura

HJaTa peecrtpamnii: 20-03-2008

Craryc: 3axumeHa

PexBi3utu Hakasy MOH / Haka3y 3aKjazy:

I1. BizomocrTi nipo 3700yBaya

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. Augpomyk Tapac OnexkcaHIpoBUY
2. Androshchuk Taras Oleksandrovich

KBasmigikamis:

InenTudikarop ORCHID ID: He sactocosyerbcs

Bup, pucepranii: kanguuaar Hayk

AcnipaHTypa/JIOKTOpPaHTypa: Tak

IIIndp HaykoBOi creniaIbHOCTI: 01.01.05

Ha3zBa HayKOBOIi CIeniaIbHOCTI: Teopis IMOBIPHOCTEN i MaTEMATMYHA CTATUCTHUKA
T'asy3sp / rasysi 3HaHb. He 3acTOCOBy€THCS

OcBiTHBO-HayKOBa IMporpama 3i creniaJbHOCTI: He 3actocoByeTsbcs

Jara 3axucTy: 25-02-2008

CreniaJbHICTh 32 OCBiTOIO: 7.080101

Micue po6oTH 3400yBaya: Biskpure akuioHepse ToBapuctso "Tlepma Ykpaincbka Ctpaxosa’”
Kopg 3a €IPIIOY: 33494056

Micue3HaxoaykeHHs: 03150, Kuis, Bys1. Aupi Bap6ioca 16, o¢. 4

dopma BaacHOCTI:

Cdepa ynpasiiHHS:

Imentudikarop ROR: He zacrocoyerbcs

CeKTop HayKH: He 3aCTOCOBYETHCS



I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
Iudp cnenianizoBaHoi BYEHOI pagH (pa30Boi CIeNiai30BaHOi BY€HOI pagH): [ 26.001.37

IloBHe HaiMeHYBaHHSI IOPHUAHUYHOI 0COOM: KuiBChKuil HaLiOHAbHMIA YHIBEpCUTET iMeHi Tapaca

llleBueHka

Kog 3a €IPIIOY: 02070944

Micqesﬂaxo,lpKeHHﬂ: ByJI. Bononumupceka, 60, M. Kuis, KuiBceka 06:1., 01033, Vkpaina
dopma BaacHOCTI:

Cdepa ynpaBitiHHS: MinictepcTBo oCBiTH i HayKu YKpainu

InenTugikarop ROR: He zacrocosyerscs

CeKTop HayKH: He 3aCTOCOBYETHCS

IV. BizomocTi n1po nmiznpueMcTBO, yCTaHOBY, OpraHisalliio, B sIKii 0yJ10
BUKOHaHO JHUCEPTALil0

IloBHe HaliMeHYBaHHSI IOPHUAHUYHOI 0COOM: KuiBCchKuil HaLiOHAIbHMIA YHiIBEpCUTET iMeHi Tapaca

llleBueHka

Kog 3a €IPIIOY: 02070944

Micuesnaxo,zm(emm: 01033, M. Kuis, Byi. Bonogumupceka, 64
dopma BaacHOCTI:

Cdepa ynpaBitiHHS: MinictrepcTBo ocBiTH i HayKu YKpainu
InenTudgikarop ROR: He zacrocosyerscs

CeKTop HayKH: He 3aCTOCOBYETHCS

V. BimoMocTi npo gucepraniio
MoBga gucepraiiii:
Koau TeMaTHYHHX PYyOPHK: 27.43.15

Tema gucepranii:
1. Mopzeni B ¢piHaHCOBIl MaTEMaTHULIi Ta MATEMATUYHIiN CTATUCTHUL i3 3aJTy4EHHSIM JPO6OBOro OPOYHIBCHKOIO PYXY

2. Models in financial mathematics and mathematical statistics that involve fractional Brownian motion

Pedepar:

1. Incepraniiiny po60Ty IPUCBSIYEHO AOCTIIKEHHIO TPbOX MoAesel i3 piHaHCOBOI MaTeMaTUKY, MaTEMaTUYHO]
CTaTUCTUKU Ta EKOHOMETPUKH, SIKi TOOYZ0BAHO 3a JOIIOMOTOI0 IIpolecy IpoboBoro 6poyHiBcbkoro pyxy (IBP). s
3mimanoi mogeri bieka-1lloysca pOHIOBOrO pUHKY BCTaHOBJIEHO 6€3ap0iTPaXXHICTh PUHKY Y KJIACi
camo(piHaHCOBAHUX CTPATETii MAPKOBCBHKOTO TUITY, & TAKOXK OTPUMAHO 300PaKEHHSI IIPOLIECCY CaMO(PiHAHCOBAHOTO
KaliTajay iHBeCTOpa y BUIJIAI TPAHULIi [TOCiIOBHOCTI CEMIMapTUHTaiB. B pamkax InHaAMIYHOI CUCTEMU 3 MAJIUM

I po60BO-OPOYHIBCHKUM IIYMOM 3HANIEHO JOCTATHI YMOBY, 32 SIKUX OL[iHKa MaKCUMMaJIbHOI BipOTrifHOCTI

HEBiJOMOTO NapaMeTpa Oyie KOHCUCTEHTHOI Ta aCUMIITOTUYHO HOPMAJIbHOIO. [171s1 GiliHifiHOI "unit root" mogeni i3



I pOOOBMM rayCCOBUM ITYMOM 3HAMIEHO aCUMIITOTUYHY IIOBEAiHKY Oi/IiHIIHOTO NIpoLeCy y TPaHUYHIN CXeMi 3
"ManuM" 6iniHIRHUM KoedilieHToM. OTpUMaHO JONOMIDKHI pe3ysIbTaTy PO 0OYNOBY aOCOIOTHO HEellepePBHUX
IIPOLIECIB, 5IKi 36iraloThCsl B IEBHOMY CMHUCIII 10 nTpouecy [IBP; Takox noBeneHo 30DkHICTh cxemu Eilnepa 3 Mmanumu

BiIXWJIEHHSIMU 7151 CTOXaCTUYHOTO nudepeH1ianbHOro piBHSAHHS 3 [IBP.

2. The thesis is devoted to the study of three models from financial mathematics, mathematical statistics and
econometrics, which are constructed with a help of fractional Brownian motion (fBm). For the mixed version of the
Black-Scholes model of a fund market the absence of arbitrage in the class of self-financing strategies of a Markov
type is proved. Also, the process of investor's capital under a self-financing strategy is presented as a limit of
semimartingales. Dynamical system with small fractional Brownian noise is considered. Sufficient conditions under
which the maximum likelihood estimator of unknown parameter is consistent and asymptotically normal are
found. It is also proved that a family of probability measures generated by a system is locally asymptotically
normal. For the unit-root bilinear model with fractional Gaussian noise the asymptotic behavior of the bilinear
process is found under condition that the bilinear coefficient is asymptotically small. It is shown that the limit
process is a solution of a certain stochastic differential equation with fBm. Auxiliary results are obtained about the
construction of a sequence of absolutely continuous processes which converges in a certain sense to fBm. Also,
convergence of the Euler approximation scheme with small deviations for a stochastic differential equation with
fBm is proved.

Jep>kaBHH peecTpaniiiHuii Homep JiP:

IIpiopuTeTHHI HanIpsIM PO3BUTKY HayKH i TEXHIKH:
CrpareriyHui NpiopUTETHUI HAIIPSIM iHHOBaLilHOI AiJIBHOCTI:
ITiZcyMKH JOCTiI>KEeHHS:

ITy6sikamii:

HaykoBa (HayKOBO-TE€XHiYHa) IPOAYKILis:
ConiasIbHO-€KOHOMIYHA CIPSIMOBAaHICTh:

OxopoHHi gokymeHTH Ha OIIIB:

BrnipoBaaykeHHs pe3yJIbTaTiB AHcCepTalii:

3B'SI30K 3 HAYKOBHMH T€MaMH:

VI. BizoMocCTi mpo HayKOBOT0 KEPiBHUKa /KePiBHHUKIB (KOHCYJIbTAaHTA)

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. Mimypa [Ozig CrenaniBHa

2. Mishura Yuliya Stepanivna

KBasigikamis: 01.01.05

InenTudikarop ORCHID ID: He sactocoyerbcs
JoparkoBa indpopmamnist:

IloBHe HaliMEeHYBaHHS IOPHIHYHOI 0COOH:
Kopg 3a €1PIIOY:

Micue3HaxoO KeHHSI:



dopma By1acHoCTI:
Cdepa ynpasiiHHS:
InenTudikarop ROR: He zacrocosyerscs

CeKTop HayKH: He 3aCTOCOBY€ETHCS

VII. BizomocrTi npo odiniliHuX OIIOHEHTIB Ta PEI€H3E€HTIiB
OdiuiiiHi OIOHEHTH
Baacue IlpizBuuie Im's Ilo-6aTbKOBI:

1. [IpaupoBuTUl Mrkosna BikropoBud

2. IIpaupoBuTuil MrKoJa BikTopoBud

KBasmigikamis: 01.01.05

Imentudikarop ORCHID ID: He zacrocosyerscs
JoparkoBa iHdpopmamnist:

TToBHe HaliMeHYBaHHS IOPHIHYHOI 0COOH:
Kopg 3a €IPIIOY:

Micue3HaxoaKeHHS:

dopma BaacHoOCTI:

Cdepa ynpassriHHS:

InenTudgikarop ROR: He zacrocosyerscs

CeKTop HayKH: He 3aCTOCOBYETHCS

BiacHe IIpizBuie Im'sa I1o-6aTbKOBI:
1. Kykym Onekcangp I'eopriiosuy

2. Kykym Oznekcanup I'eopriftoBuy

KBasigikamis: 01.01.05

InenTudirkarop ORCHID ID: He 3actocoyerscs
HoparkoBa indopmamnist:

IloBHe HallMeHYBaHHS IOPHIHNYHOI 0COOH:
Kopg 3a €IPIIOY:

Micue3HaxoaKeHHS:

dopma BaacHOCTI:

Cdepa ynpasiriHHS:

Imentudikarop ROR: He zacrocoyerbcs

CeKTop HayKH: He 3aCTOCOBYETHCS



PeuenseHTu

VIII. 3akir04Hi BimoMocTi
BaacHe IlpizBume Im'a ITo-6aTbKOBI Iepectiox Mukona Osnexciitosn

TOJIOBH paju

Biacue IlpisBume Im's ITo-6aThKOBI [Tepectiok Mukona Onekcifiosny

rOJIOBYIOYOTO Ha 3aCiflaHHi

BigmoBigasbHUH 32 MiATOTOBKY

00JIIKOBHX JOKYMEHTIB

PeecTpartop

KepiBHuKk Bigginy YKpIHTEI, mpo €
BiZIIOBiZaJIbHUM 32 peECTpallil0o HAyKOBOi IOpuenko T.A.

OisIJIbHOCTI




