O0Js1ikoBa KapTKa aucepTaii

I. 3arasibHi BimOMOCTI

Jep>kaBHHH 00J1IKOBHI HOMep: 04170004312
Oco006J1uBi TO3HAYKH: BinKpura

JaTa peectpamnii: 27-11-2017

Craryc: 3axumeHa

PexBi3utu Hakasy MOH / Haka3y 3aKjazy:

I1. BizomocrTi nipo 3700yBaya

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. Mynuak €srenis IOpiiBHa

2. Munchak Yevgenija Yjyrivna

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'asy3p / rasysi 3HaHB. He 3aCTOCOBy€THCS

OcBiTHBO-HayKOBa Mporpama 3i creniaJbHOCTI: He 3acTocoByeTbCs
Jara 3axucTy: 20-11-2017

CreniaJbHICTh 32 OCBITOIO: 8.04020101

Micue po6oTu 3400yBayva:

Kop 3a €IPIIOY:

Micue3HaxoaKeHHS:

dopma BaacHOCTI:

Cdepa ynpasiriHHS:

ImenTudikarop ROR: He zacrocoyerbcs




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

[IleByeHka

Kog 3a €IPIIOY: 02070944

Micqesﬂaxon)KeHHﬂ: ByJI. Bononumupceka, 60, M. Kuis, KuiBceka 06:1., 01033, Vkpaina
dopma BaacHOCTI:

Cdepa ynpaBitiHHS: MinictepcTBo oCBiTH i HayKu YKpainu

InenTugikarop ROR: He zacrocosyerscs

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

IloBHe HaliMEeHYBaHHSI IOPHUAUYHOI 0COOM: Kuichkuil HauioHaIbHMI yHiIBEpCUTET iMeHi Tapaca
[lleByeHKa

Kopg 3a €IPIIOY: 02070944

Micue3Haxoa>KeHH: 01033, m. Kuis, ByJI. Boslopumupceka, 64

dopma BaacHOCTI:

Cdepa ynpaBiriHHS: MiHicTepCTBO OCBITH | HayKy YKpaiHu

ImenTudikarop ROR: He zacrocoyerbcs

V. BimomocTi npo gucepraniio
Moga guceprariii:
Koy TeMaTHYHHX PYOPHK: 27.43

Tema guceprauii:
1. dyHKUiOHABHI rpaHUYHI TeopeMu 71 (PiHAHCOBUX PUHKIB 3 IUCKPETHUM Ta HEIIEPEPBHUM YaCOM.

2. Functional limit theorems and applications to discrete-time and continuous-time financial markets.

Pedepar:

1. Incepraris NpUCBAY€HA 3aCTOCYBAaHHIO (QYHKIIOHAJIBHUX TPAHUYHUX T€OPEM 10 (PiHaHCOBUX PUHKIB 3
IVCKPETHUM Ta HEIIepePBHUM 4acoM. 30KpeMa, PO3BUBAETHCS MUTAHHS OL[iHKY Ta MWBUAKOCTI 3065KHOCTI LiiH
OMIIiOHIB y pidHUX Moaesx. Peanizyiouu ineto 0. I1. CtygHeBa, 6y10 BCTAHOBJIEHO MWBUIKICTh 301KHOCT] PO3IOiiB
CyM He3aJIEKHUX OJHAKOBO PO3IOLiJIEHNX BUIIAIKOBUX BEJIMYMH 10 HOPMAJILHOTO 3aKOHY PO3IOAiIY B TepMiHax
3pi3aHUX ICEBA,OMOMEHTIB NOPSAKY BUIlE, HIX . LIeil pe3ysbTaT 3aCTOCOBAHO [0 MOCJiTOBHOCTI (piHAHCOBUX PUHKIB
3 IMCKPETHUM YacOM B CXeMi cepiil Ta OCIiIPKeHO MWBUIKICTh 30iKHOCTI LiH OMNLiOHIB KyIiBJIi Ta IPOJAXKY.
Po3rsiHyTO IUCKPETHY allPOKCUMALIMHY CXeMY LiiH aKlii, 3MOJIeIbOBAaHUX F€OMETPUYHUM IpoLecoM OpHIUTEHA-
Ynen6eka. OLiHEHO MBUJIKICTb 301)KHOCTi 06'€KTMBHUX Ta CIIPABEJIMBUX LiiH OMNIiOHIB. PO3IJIsSIHYTO NOBHUH Ta
"3pizanuit" npouecu Kokca-Iurepcosna-Pocca. [loBefieHO c1abKy 361KHICTD 1[iH aKTUBY. PO3IJIsIHYTO MOZIEJb

XecToHa, JJ1s1 SIKOI TOCTIiIKeHO MUTaHHS TOYHOTO O0YMCIIEHHS LiHY €BPOIENChKOro OMIioHa KyiBJi. I3



3aCTOCYBaHHSIM METO/IiB YMCJIeHHS MasyisiBeHa BCTAHOBJIEHO BUTJIA, (PYHKIIi] IiIbHOCTI BUIAAKOBOI BEJIMYMHY, 51K

BUpaXXa€e CepegHe 3HAYEHH S BOJIATUJIBHOCTI IIPOTATOM 4aCy 40 BUKOHAaHHA OHL[iOHa.

2. The dissertation is devoted to application of functional limit theorems to financial markets with discrete and
continuous time. In particular, the assessment of convergence rate and option prices in different models are
considered here. The rate of convergence of distributions of sums of independent identically distributed random
variables to the Gaussian distribution is established in terms of truncated pseudomoments of the order higher
than . This result is applied to sequences of financial markets operating in discrete time in the scheme series. We
study the rate of convergence of put and call option prices. The discrete approximation scheme for the price of
asset that is modeled by geometrical Ornstein-Uhlenbeck process is considered. The rate of convergence of
objective and fair option prices is estimated. For the models where the asset prices are driven by complete and
"truncated" Cox-Ingersoll-Ross processes the weak convergence of asset prices in discrete approximation
schemes is proven. Also we consider Heston model and investigates the matter the exact pricing of the European
option for this model. The form of density function of the random variable, which express the average of the
volatility over time to maturity is established using Malliavin calculus.
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