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I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT

Iudp cnenianizoBaHoi BYU€HOI pagH (Pa30Boi CleliaJai30BaHOI BYEHOI pasu): [l 26.206.02
IloBHe HaliMeHYBaHHSI IOPHUAHUYHOI 0COOM: [HCcTUTYT MaTemaTnky HarjioHasnbHO akaziemii Hayk Ykpainu
Kopg 3a €IPIIOY: 05417207

Micueanaxo;pxeunu: ByJI. TepemeHkiBcoka, 3, M. KuiB, Kuiscbka 0641., 01004, Ykpaina

dopma ByracHoCTI:

Cdepa ynpaBiriHHS: HaujonasnbHa akaziemis HayK YKpaiHu

InenTudikarop ROR: He zacrocosyerscs

IV. BimomocTi Ipo niznpueMcTBO, YCTaHOBY, OpraHi3alliio, B sIKi# 0yJ10
BHKOHAHO JHCEPTaIlilo

IloBHEe HaliMEeHYBaHHS IOPUAHYHOL 0C00H: HanioHanbHuii TexHiuHMil yHiBepcuTeT Ykpainu "KuiBchKuit
NOJIiTeXHIYHMI iHCTUTYT iMeHi Irops Cikopcekoro”

Kog, 3a €IPTIOY: 02070921

MicuesnaxomerHﬂ: 03056, m.Kuis, np.[lepemoru, 37

dopma By1acHoCTI:

Cdepa praBJIiHHﬂ: MiHicTepcTBO OCBiTH 1 HayKU YKpaiHu

InenTudikarop ROR: He zacrocosyerscs

V. BimomocTi npo guceprauiio

Mosga guceprarii:
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Tema gucepranii:

1. BacTUBOCTI CTOXaCTMYHUX IIOTOKIB, 110 BilI[IOBiAAIOTh PIBHSIHHSM 31 B3a€EMOJII€I0

2. Properties of stochastic flows correspondent to equations with interaction

Pedepar:

1. Inceprauiiiny po60Ty IPUCBSIYEHO AOCIiI)KEHHIO BJIACTUBOCTEN CTOXAaCTUYHUX IOTOKIB 3i CKJIaIHOIO
CTPYKTYPOIO, & CaMeé CTOXaCTUYHMX ITOTOKIB, 110 BiflIOBiAIOTh PIBHAHHAM 3i B3a€MOZI€I0, Ta CTOXAaCTUYHMX [TIOTOKIB
3i CKJIeI0BaHHSIM. [I0CIiIKEHO BJIACTUBOCTI BiHEPOBOTO MpoLeCy 3i 3MiHHMM (pa30BUM IIPOCTOPOM Ta iCHYBaHHS 1151
HbBOTO [T0YaTKOBUX PO3INOJiTiB 3 334aHUMU (iHaJbHUMU IMOBIpHOCTSIMMU. Jl0CIiIKEeHO [10Be[iHKY HalliBIpynu
IBOBMMIPHOTO BiHEPOBOTO IPOLIECY 3i CKIEIOBAHHSIM. [JOBeeHO CJ1abKy 301KHICTh N-TOUYKOBUX PYXiB IOTOKIB
PO3B's13KiB CTOXaCTUYHUX AU epEHLialbHUX PiBHSIHD 3i B3a€MOZI€I0 CIIELiaJbHOTO BULY 4O N-TOYKOBOI'O PYXy
IIOTOKY AppaThbsl. BBeieHo NoHATTS AudysiiiHOro Npouecy 3i CKJI€I0BaHHAM i [u@y3iiiHOro MOTOKY 3i CKJIEIOBAaHHSIM.
HoBeneHo aHanoru Teopemu [ipcaHoBa 1151 TOTOKIB PO3B'sI3KiB CTOXaCTUYHUX AudepeHIialbHUX PiBHIHb 3i

B3a€EMO/II€I0 CIEeLiaJIbHOrO BUAY Ta [JIs TIOTOKIB 31 CKJIIEIOBAHHSAM.

2. The thesis is devoted to study of properties of stochastic flowsith a difficult structure, namely of stochastic flows
correspondent to equations with interaction and stochastic flows with coalescence. Properties of the Wiener



process with variable phase space are studied. The behaviour of the semigroup of the Wiener process with
coalescence in two dimensions is studied. The weak convergency of n-point motions of flows of solutions of
stochastic differential equations with interaction to n-point motion of the Arratia flow is proved. We construct a
diffusion process with coalescence and a diffusion flow with coalescence. Analogues of the Girsanov theorem for
stochastic flows with coalescence and for flows of solutions of a class of stochastic differential are proved.
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