O0Js1ikoBa KapTKa aucepTaii

I. 3arasibHi BimOMOCTI

Jep>kaBHUH 00J1iIKOBHH HOMeP: 0414U006000

Oco006J1uBi TO3HAYKH: BinKpura

JaTa peectpamnii: 25-12-2014

Craryc: 3axumeHa

PexBi3utu Hakasy MOH / Haka3y 3aKjazy:

I1. BizomocrTi nipo 3700yBaya

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. Tomamuk Bnagucnas BacuiboBu4

2. Tomashyk Vladyslav Vasyl'ovych

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: 22-12-2014

CreniaJIbHICTh 32 OCBiTOIO: 8.080102

Micue po6oTu 3m00yBava: T/B "CK "AXA CTPAXYBAHHS XKUTTS"

Kopg 3a €IPIIOY: 35692536

Micue3Haxoa KeHHs: 04070, m.Kuis, By1. IitiHchKa, 8

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

Micqesﬂaxo,lpKeHHﬂ: 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 TeMaTHYHUX PYOPHK: 27.43.15

Tema guceprauii:
1. 'pannyHi TeopemMu 1151 ONTUMAIbHUX MOMEHTIB 3yIIMHKYU BUIIQIKOBUX MTPOLECIB

2. Limit theorems for the optimal stopping times of the stochastic processes

Pedepar:

1. [l reoMeTPUYHOTIO OPOYHIBCBKOTO PYXY 3 3aJIEKHUMU Bif| MapameTpa KoeQillieHTaMy BCTAHOBJIEHO 301KHICTb 3a
JIMOBIpHICTIO OITUMaJIbHUX MOMEHTIB 3yNMHKU. Po3B'13aH0 3anauy Hosikosa-1llupsieBa 1151 BUNIaKOBOTO OIyKaHHS
31 3CyBOM BJIiBO Ta [OJIIHOMiasIbHOIO QYHKIIi€l0 BUIIAT. BcTaHOBIEHO PiBHOMIPHY 36KHICTh 32 IMOBIPHICTIO
IIpolLieciB Ta 306KHICTh 32 IMOBIPHICTIO MOMEHTIB JOCSITHEHHSI MEK CMYTU B MOZEJISIX, IOPOAKEHUX PO3B'sI3KaMU

CTOXaCTUYHUX AU(epeHLialbHUX PiBHAHD 3 HEJININIEBOIO IUQY3i€l0 Ta NyaCCOHIBCBKUMU MipaMM.

2. For the geometric Brownian motion with coefficients depending on a parameter and reward function with
discounting the convergence in probability of the optimal stopping times is proved. Novikov-Shyryaev problem for
the random walk with a drift to the left and polynomial reward function is solved. The uniform convergence in
probability of the processes and convergence in probability of their hitting times are proved in the models
generated by solutions of stochastic differential equations with non-Lipschitz diffusion and Poisson measure.



Jep>kaBHHHM peecTpauiiiHuii Homep [iP:

IIpiopuTeTHHH HaNIpSIM PO3BUTKY HayKH i TEXHIKH:
CrpareriyHu# NpiopHTETHHUI HAIIPSIM iHHOBaLLiHHOI AiSJILHOCTI:
IlizcyMKu JOCIiAKEHHS:

ITy6ostikamii:

HaykoBa (HayKOBO-TE€XHiYHa) MPOAYKILis:
ConiasibHO-€KOHOMIYHA CIIPSIMOBaHICTh:

OxopoHHi gokymeHTH Ha OIIIB:

BrnpoBaaykeHHS pe3yJIbTaTiB AHCEpTalii:

3B's130K 3 HAYKOBUMH T€MaMH:

VI. BizomocCTi Ipo HayKOBOr0 KEPiBHHKA/KEPiBHHUKIB (KOHCYJIbTaHTA)

BiacHe IIpi3Buie Im'sa I1o-6aTbKOBI:
1. Mimypa [Onig CrenaniBHa

2. Mishura Yuliya Stepanivna

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. Knomnos I1aBsio Cos1oMOHOBUY

2. Knonos ITaBno Cos1oMOHOBUY
KBasidikamis: 1.¢p.-m.1., 01.05.01
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. €neriko SIpocnas IBaHOBMY

2. €nemko Slpocnas IBaHOBHY

KBasigikanis: n.¢.-m.u., 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

Toponniit Muxaitno ®enopoBuy

T'opopniit Muxaiino ®egoposuy

IOpuenko T.A.



