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1. CToxaCTUYHMI aHAaJIi3 Ta CTATUCTUYHE OI[iHIOBAHHS IJ151 APOOOBUX i CIIOPiAHEHNX ITPOIIECiB
2. Stochastic analysis and statistical estimation for fractional and related processes
Pedepar:

1. Inceprauiiiny po60Ty IPUCBIYEHO MaTEMAaTUYHUM MOZEJISIM i3 IPOOOBUM OPOYHIBCBKUM PYXOM Ta

CIIOpinHeHuMH mponecamu. Yrepiie BBeJIeHO MYyJIbTUCTINKNI Cy6b0pAnHATOP, MyJIbTUIPO60BUI poLiec [TyaccoHa,

HEEeBKJIiIOBI y3arajbHeHHs JpPO6OBOro OPOYHIBCHKOIO Ta POGOBOTO [yaCCOHIBCHKOTO IOJIIB. JJoCaimKeHo

BJIACTUBOCTi OUX npoueciB Ta OJ€P>KAHO I‘paHI/I‘{Hi TEOPEMU [IJ14 HUX. BcraHoBieHO YMOBU iCHYBaHHH Ta €,U,I/IHOCTi

M'IKOTO pOSB’HBKy OJ1s1 CTOXaCTUYHOT'O piBHHHHH TeH]IOHpOBi,ILHOCTi 3 ,I[pO6OBI/IM mIyMmOM Ta [OJid aHAaJIOTiYHOTO

PIBHSIHHA 3 IBOMA IIyMamH, 6isiuM i Ipo6oBUM. [JoBE€HO TEOpeMU iCHYBaHHS Ta €GUHOCTI CJIa0KUX i CUJIBHUAX

PO3B’SI3KiB /1711 CTOXaCTUYHOTO NU(EepPeHLialbHOTO PiBHSIHHS 31 CTOXaCTUYHOIO BOJIATUIIBHICTIO, [100Y10BAaHO CTPOrO

KOH3MCTEHTHi OILiHKI/I NnapaMeTpa 3CyBy TaKOTo piBHHHHH. Takox pOSpO6J1€HO METOIN OLLiHIOBaHHﬂ NnapaMeTpa

3CYBY 7151 CTOXaCTUYHOrO NudepeHLiabHOTO PiBHSHHS 3 IPOOOBUM GPOYHIBCBKAM PYXOM, IPOGOBOrO Ta

MYJIBTUIPO60BOrO nponecy OpHIITeNHA —~ YieH6eKa, rayCCOBOro MPOoLieCy 3i CTallioHApHUMU [IPUPOCTAMHU.



2. The thesis is devoted to mathematical models with fractional Brownian motion and related processes. A
multistable subordinator, a multifractional Poisson process, non-Euclidean generalizations of of the fractional
Brownian field and the fractional Poisson field are introduced. Properties of these processes are investigated and
limit theorems for them are obtained. We establish conditions for existence and uniqueness of a mild solution to
stochastic heat equation with fractional noise and to a similar equation with white and fractional noises. The
existence and uniqueness theorems for weak and strong solutions to a stochastic differential equation with
stochastic volatility are proved, and strongly consistent drift parameter estimators for such equation are
constructed. Also, we develop the methods of drift parameter estimation for a stochastic differential equation with
fractional Brownian motion, the fractional and multifrctional Ornstein-Uhlenbeck process, and a Gaussian process
with stationary increments.
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