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I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
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IV. BimomocTi Ipo niznpueMcTBO, YCTaHOBY, OpraHi3alliio, B sIKi# 0yJ10

BHKOHAHO JHCEPTaIlilo
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V. BimomocTi npo guceprauiio

Mosga guceprarii:

Koau TemaTHYHHUX PYOPHK: 27.43.17

Tema gucepranii:

1. 'paHnyHi 3apadi 4711 OOHOTO KJIACY MIPOLECIB Ha JIaHLIOTY MapKoBsa

2. Boundary problems for one class of the processes on a Markov chain

Pedepar:

1. Incepraniiina po60Ta IpUCBIY€Ha BUBYEHHIO I'PAaHNYHUX QYHKIIOHAJIB 1J1s1 Malbke HaliBHeNlepepBHUX
[IpoLeCiB, 3aiaHMX Ha CKiIHYEHHOMY JIaHLIOIy MapKoBa. 3Hali[ieHi IpeACTaBIE€HHS 11 PO3NOIiJiB EKCTPEMYMIB,
1151 iHTerpajbHUX EPETBOPEHDb PO3INOiIB IepeCTPUOKiB, B TOMY YMCJIi Y€PE3 HYJIbOBUI Ta HECKIHYEHHO
Bigmanenui pisHi. Ofep>kaHi npecTaByieHHs reHepaTpycC JBOrpaHnYHuX QyHKIioHaiB. Takoxx oTpumMaHi
iHTerpasbpHi IepeTBOPEHHS PO3MOoLiiaiB MoAM(DIKOBAaHUX NMPOLECIB i3 3aTPUMKOIO Ta BiJOUTTSIM Bif] BEpXHbO]
rpaHullj.

2. The thesis is devoted to the study of boundary functionals for the almost semi-continuous processes defined on
a finite Markov chain. The distributions of extrema, the integral transforms of the joint distributions for overshoots
through infinitely far and zero levels are treated. We obtain the moment generating functions for the two - sided
boundary functionals. Also we receive the integral transforms of the distributions of the modified processes with
delaying and reflection from high bound.
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PeuenseHTu

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