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

IloBHe HaliMEeHYBaHHSI IOPHUAUYHOI 0COOM: Kuichkuil HauioHaIbHMI yHiIBEpCUTET iMeHi Tapaca
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V. BimomocTi npo gucepraniio
Moga guceprariii:
Koy TeMaTHYHUX PYOPHK: 27.43.15

Tema guceprauii:
1. CToxacTU4HMII aHAai3 IPOLECIB Ta MOJIiB 32 JOIIOMOTOI0 MAPTHUHTAJIbHUX METOIIB.

2. Stochastic analysis of processes and fields by means of martingale methods

Pedepar:

1. Incepralito NpUCBSIYEHO NATAHHIM iCHYBaHHS JIOKAJIbHMX YaCiB Ta ONTUMAJIbHUX MOMEHTIB 3YIIMHKU 17151
BUIIAJIKOBUX IIPOLECIB Ta IOJIiB. JloBEIeHO iCHYBaHHS JIOKAJILHOTO 4acCy [JIs1 ABONAPAMETPUYHUX YMCTO PO3PUBHUX
CUJIbHUX MAPTHUHTAJIiB Ta 32 JOIIOMOTOIO TeOopii MOTeHLialiB AOCIKEHO TaKi I0ro BJIACTUBOCTI IK HENIEPEPBHICTh
Ta iCHyBaHHS CKiHU€HHUX MOMEHTIB. 3a I0IIOMOTr'0I0 MApTHUHTraJIbHUX METO/iB OOYJOBAHO [IBi TEOPIi BiflIyKaHHS
ONITUMAJIbHUX MOMEHTIB 3yIIMHKY /1151 BUITAIKOBUX IIPOLIECIB, SIKi 32CTOCOBAHO [0 PO3B'sI3aHHS PiHAaHCOBUX 3a11a4

OIITMMAJIbHOTO [IePEKJII0UEHHS 1Sl Pi3HUX THUIIIB CTOXAaCTUYHUX ArdepeHIiaIbHUX PiBHSHb.

2. The dissertation is devoted to the problems of the existence of local times and optimal stopping times for
stochastic procecesses and fields. The existence of the local time for twoparameter purely discontinuous stronf
martingales is proved, and such their proprties as continutiand of finite moments are investigated by means of
protentail theory. Two theories of finding of optimal stopping times for stochastic processes are constructed and



applied to the soving of financial problems of optimal switching for different types of stochastic differential
equations.
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Penensentu

VIII. 3ak1104Hi BiZOMOCTI

BaacHe IlpizBuie Im's ITo-6aTbKOBI

TOJIOBH pajgu

BiiacHe IIpizBuie Im'sa Ilo-6aTbKOBi

TOJIOBYIOYOTO Ha 3acCiaHHi

BignoBigasibHUI 3a HiATOTOBKY

00JIiIKOBHX JOKYMEHTIB

PeecTpaTtop

[TepecTiok Mukosa OsekciiioBnd

[TepecTiok Mukosa OsnekciiioBud



KepiBuuk Bigginy YKpIHTEI wo e
BiZITIOBiZaIBHUM 3a peecTpallilo HayKoBoi IOpuenko T.A.

JisiIbHOCTI




