O0Js1ikoBa KapTKa aucepTaii

I. 3arasibHi BimOMOCTI

Jep>kaBHUH 00J1iIKOBHI HOMeP: 0412U000037
Oco006J1uBi TO3HAYKH: BinKpura

JaTa peectpamnii: 12-01-2012

Craryc: 3axumeHa

PexBi3utu Hakasy MOH / Haka3y 3aKjazy:

I1. BizomocrTi nipo 3700yBaya

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. Kayanoga Ipuna OsekcaHzpiBHa

2. Kachanova Irina Alexandrovna

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'anyss / ramysi 3HaHB. He 3aCTOCOBYETHCS

OcBiTHBO-HayKOBa Mporpama 3i creniaJbHOCTI: He 3acTocoByeTbCs

Jara 3axHcTy: 16-12-2011

CreniaJbHICTh 32 OCBITOIO: 8.04020101

Micue po60oTH 34,00yBayYa: IHCTUTYT NPUKIaAHOI MaTeMaTUKY i MexaHiku HAH Vkpainu

Kopg 3a €IPIIOY: 05420675

Micue3HaxoaKeHH: 84100, JJoHenpka 0671., M. CJIOB'SIHCBK, ByJI. JI0GpPOBOJILCHKOTO,1

dopma BaacHOCTI:

Cdepa ynpaBiiHHS: [Ipesunia HauioHanbHoi akanemii Hayk Ykpainu

ImenTudikarop ROR: He zacrocoyerbcs



I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT

IIudp cnenianizoBaHoi BYEHOI pagH (pa30Boi Cleliagai30BaHOi BY€HOI pagu): K 11.193.02
IloBHe HaliMeHYBaHHSI IOPHUAHUYHOI OCOOH:

Kop 3a €IPIIOY:

Micue3HaxoaKeHHS:

dopma ByracHoCTI:

Cdepa ynpasiriHHS:

InenTudikarop ROR: He zacrocosyerscs

IV. BimomocTi Ipo niznpueMcTBO, YCTaHOBY, OpraHi3alliio, B sIKi# 0yJ10
BHKOHAHO JHCEPTaIlilo

IloBHEe HaliMEeHYBaHHS IOPUAHYHOL OCOOH: [HCTUTYT IPUKJIAIHOI MaTeMaTUKK i MexaHiku HAH Ykpainu
Kopg 3a €IPIIOY: 05420675

Micue3HaxoaKeHH: 84100, JJoHenpbka 0671., M. CJIOB'SIHCBK, ByJI. [Jo6pOBOJIbCHKOTO,1

dopma ByracHOCTI:

C(l)epa yIIpaBJIiHHﬂ: [Ipe3ugis HanionanpHoi akagemii Hayk YKpaiHu

InenTudikarop ROR: He zacrocosyerscs

V. BizomocTi npo gucepraniio
MoBga guceprariii:
Koau TeMaTHYHHX PYOPHK: 27.43.15

Tema gucepranii:
1. T'paHnyHi Teopemu 151 PO3B'sI3KiB 0OEPHEHUX CTOXaCTUYHUX PiBHSIHb

2. Limit theorems for backward stochastic equations

Pedepar:

1. OTpuMaHi rpaHUYHiI TEOPEMMU 11711 PO3B'I3KiB 00EPHEHUX CTOXaCTUYHUX AU epEeHIiNHNX PiBHSIHD 3
KoediljieHTaMy, 1110 3aJ1eKaTh Bif, Majioro rnapameTpa, Ta gKi MaloThb 3arajlbHy CTPYKTypy. [lokasaHa 306iKHICTb
PO3B's13KiB BiANIOBINHUX 3a1a4 Ko 17151 HaniBaiHIMHUX NapaboJliYHUX PiBHSIHD IPYroro NopsaKy 3 KoedilieHTamy,
IIO 3aJ1eXXaTh Bifj MaJIOro apaMeTpa i MaloTh 3arajbHy CTPYKTYPY. Jl0BeI€HO MPUHLNI BEJINKUX BiIXUJIEHb IS
PO3B's13KiB 00€pHEHUX CTOXAaCTUYHUX PiBHSHb, TIOB'SI3aHUX 3 PO3B'sAI3KaMU PiBHSHB ITO 3 Masolo audysieto,

KoeillieHTH SKUX 3aJIeXXaTh Bifl MaJIoro rnapameTpa.

2. The limit theorems for backward stochastic differential equations with coefficients depending on a small
parameter and having the general structure are obtained. Convergence of solutions of corresponding Cauchy
problems for semilinear parabolic second order equations with coefficients depending on a small parameter and
having the general structure is shown. The large deviations principle for solutions of backward stochastic
equations, which are associated to the solutions of Ito equations with small diffusion, is proved for the case, when
coefficients of these equations depend on a small parameter.



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. Maxno Cepriit SIkoBuY

2. Makhno Sergej Yakovlevich

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. Kykym Onekcangp I'eopriioBuy

2. Kykym Oznexkcanpp 'eopriiioBuy
KBasigikanis: 1.¢p.-m.u., 01.01.05
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. I'nnunenko Auzpin OpiitoBud

2. [Imnunenko Anppin KOpiftoBry

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

I'yrnsaHcebkuil Bonogyumup SIkosuy

I'yrinancekuin Bonogyumup fAkoBuy

IOpuenko T.A.



