O0Js1ikoBa KapTKa aucepTaii

I. 3arasibHi BimOMOCTI

Jep>kaBHHH 00J1iKOBHI HOMep: 0406U000214
Oco006J1uBi TO3HAYKH: BinKpura

JaTa peecrtpamnii: 19-01-2006

Craryc: 3axumeHa

PexBi3utu Hakasy MOH / Haka3y 3aKjazy:

I1. BizomocrTi nipo 3700yBaya

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. KapsnukoBa Mapis [leTpiBHa

2. Karlikova Maria Petrivna

KBasmigikamis:

InenTudikarop ORCID ID: He 3acrocosyerbcs
Bup, pucepranii: kanguzaar Hayk
AcnipaHTypa/JIOKTOpPaHTypa: Tak

IIIndp HaykoBOi ceniaibHOCTI: 01.01.05

Ha3zBa HayKOBOIi CIeniaJIbHOCTI: Teopis IMOBIPHOCTEN i MaTEMATMYHA CTATUCTHUKA

T'anyss / ramysi 3HaHB. He 3aCTOCOBYETHCS

OcBiTHBO-HayKOBa Mporpama 3i creniaJbHOCTI: He 3acTocoByeTbCs

Jara 3axHcTy: 27-12-2005

CreniaJbHICTh 32 OCBiTOO: 7.080201

Micue pOﬁOTPl 3,qo6yBaqa: [ncTuTyT Marematuku HAH Ykpainu

Kopg 3a €IPIIOY: 05417207

Micuesnaxo,szeHHa: 01601,m.KuiB,ByJ1. TepeleHkiBCcobKa, 3

dopma BaacHOCTI:

Cdepa ynpaBiiHHS: [Ipesunia HauioHanbHoi akanemii Hayk Ykpainu

ImenTudikarop ROR: He zacrocoyerbcs



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

IloBHe HaliMEeHYBaHHS IOPHUAUYHOI 0COOM: [HcTuTyT MaTematnku HAH Ykpainu
Kopg 3a €IPIIOY: 05417207

Micue3Haxoa KeHHs: 01601,m.Kuis,Bys. Tepemenkiscbka, 3

dopma ByracHOCTI:

Cq)epa yIIpaBJIiHHﬂ: [Ipe3ugis HanionanpHoi akagemii Hayk YKpaiHu

InenTudikarop ROR: He zacrocosyerscs

V. BizomocTi npo gucepraniio
MoBga guceprariii:
Koau TeMaTHYHHX PYOPHK: 27.43.15

Tema gucepranii:
1. CToxacTHU4YHI IOTOKH i3 B3a€EMOJIEI0

2. Stochastic flows with interaction

Pedepar:

1. OcHOBHUM 06'€KTOM JOCJiIKEeHHS € BBeieHi A. A. JIopOroBIeBUM CTOXaCTUYHI mudepeHIlianbHi piBHSIHHS i3
B3aeMogiero. [y Takux PiBHSIHb OTPUMAaHO HOBi YMOBU iCHYBaHHS CJIAa0KUX PO3B's13KiB. BcTaHOBIEHO MapKOBCBKi
BJIACTMBOCTI pPO3B's13Ky PiBHAHHS y pocTtopax ¢yHkuin S ta C. [l npouecy B IPOCTOPi NOOYA0BAaHO FeHEPaTOp Ha
IesIKoMy Kiaci yHKIii Ta BCTAaHOBJIEHO €IMHICTh PO3B'3KY IPOOJIEMU MapTUHIaiB 17151 Hboro. CGOpMyIbOBAHO
IOCTaTHI yMOBM KOMITAKTHOCTI MipO3HAYHOTO MPOLECY, SIKAY BiJIIIOBiJla€ PiBHSIHHIO i3 B3a€MO/I€10, BiTHOCHO 3CYBY,

a TaKOX YMOBHU CTIMIKOCTi MipO3HAYHOrO MPOLECY Ta IIOTOKA.

2. The main object investigated in the thesis is a stochastic differential equation with interaction introduced by A.
A. Dorogovtsev. For such an equation new conditions under which weak solution exists are obtained. Markov
properties of the solution in spaces of functions C and S are established. For the process in the space C a generator
is built on some set of functions and the correspondent martingale problem is shown to have a unique solution.
Sufficient conditions of shift-compactness for the measure-valued process corresponding to the equation with
interaction, conditions of stability for the measure-valued process and for the stochastic flow are established.



Jep>kaBHHHM peecTpauiiiHuii Homep [iP:

IIpiopuTeTHHH HaNIpSIM PO3BUTKY HayKH i TEXHIKH:
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BrnpoBaaykeHHS pe3yJIbTaTiB AHCEpTalii:

3B's130K 3 HAYKOBUMH T€MaMH:

VI. BizomocCTi Ipo HayKOBOr0 KEPiBHHKA/KEPiBHHUKIB (KOHCYJIbTaHTA)
BiacHe IIpi3Buie Im'sa I1o-6aTbKOBI:

1. Jloporosues AHIPi AHATOJIIOBAY

2. Dorogovtsev Andrey Anatol'yevich
KBasmigikanis: g1.¢.-m.H., 01.01.05
InenTudikarop ORCID ID: He 3acrocosyetscs
HoparkoBa indopmamist:

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

Micue3HaxoaKeHHS:

dopma BaacHOCTI:

Cdepa ynpasstiHHS:

Imentudikarop ROR: He zacrocoyerbcs

VII. BizomocTi npo odiliiHUX OTIOHEHTIB Ta pelleH3€HTiB
OdiuiiiHi OTIOHEHTH
Baacwue IlpizBumie Im'a Ilo-6aTbKOBI:

1. MaxHo Cepriii SIkoBrUY

2. MaxHo Ceprii1 SJkoBu4
KBasigikanis: 1.¢p.-m.u., 01.01.05
InenTudgikarop ORCID ID: He 3acrocosyerbcs

JoparkoBa iHpopmamist:



TloBHe HaliMeHYBaHHS IOPHIHNYHOI 0COOH:
Kopg 3a €IPIIOY:

Micue3Haxoa KeHHS:

dopma ByracHOCTI:

Cdepa ynpasiriHHS:

InenTudikarop ROR: He zacrocosyerscs

Baacue IlpizBuuie Im's I1o-6aThbKOBI:
1. Inbuenko Osiekcanap Bagumosnd

2. Inmpuenko OsexkcaHzp BagumoByy
KBasmigikamis: x.¢.-m.1., 01.01.05
InenTudikarop ORCID ID: He 3acrocosyetscs
JopaTrkoBa indpopmamnist:

IloBHe HaliMeHYBaHHSI IOPHUAHUYHOI OCOOH:
Kop 3a €IPIIOY:

Micue3Haxoa KeHHS:

dopma BaacHOCTI:

Cdepa ynpasiiHHS:

ImenTudikarop ROR: He zacrocosyerbcs

PeuenseHTu

VIII. 3aKkJIr04Hi BiZoMOCTi
BiiacHe IIpizBuie Im's ITo-6aTbKOBI
TOJIOBH paju

BiiacHe IIpi3Buine Im'sa ITo-6aTbKOBI
roJIOBYIOYOro0 Ha 3acigaHHi
BignoBigasibHHUI 3a HiATOTOBKY

00JIIKOBHX JOKYMEHTIB

PeecTparop

KepiBHuKk Bigginy YKpIHTEI, mpo €
BiZIOBiZaJIbHUM 3a peecTpallilo HayKOBOi

OisIIBHOCTI

CamoriineHko AHaToJtin MuxamnaoBud

CamoitnieHKko AHaTostii MuxamnaoBuy

IOpuenko T.A.



