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I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
Iudp cnenianizoBaHoi BYEHOI pagH (pa30Boi CIeNiai30BaHOi BY€HOI pagH): [ 26.001.37
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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. 'paHnyHi TeOpemu 111 BUIIAAKOBUX JIAMAHUX

2. Limit theorems for random polygonal lines

Pedepar:

1. Incepranifina po60Ta IpUCBIYEHA JOCIIKEHHIO TPAaHNYHOI IOBEIiHKY BUIIAJKOBUX JIaMaHUX, I00YLOBaHUX 32
IIOCJIIOBHICTIO CEPill BUNIQAKOBUX BEJIMYMH 3 JIOKAJIbBHUMU XapAaKTEPUCTUKAMY, 10 BEJIbMU HEPETYJISIPHO 3aJI€5KaTh
BiZ, HOMepa cepii. [l7151 BUIIaAKOBUX JIaMaHUX, [100y10BaHUX 32 [1OCJIiJOBHICTIO OLHOPITHUX JIaHIIOTiB MapKoBa,
OTPUMaHO YMOBH C€J1a0Koi 361KHOCTI [10 npoueciB gudysiiHoro Tuny. JJocaigpkeHo rpaHuYHy MOBEJiHKY
(PYHKLiOHAJIB iHTErpaJbHOIO TUILY Bifj ONHOPiIHUX JIAHLIOTiB MapKoBa. ¥ 6araToBUMipHOMY BUIIJIKy BCTAHOBJIEHO
YMOBH, MIPM SKUX 33/1aHi MHOKMHMU € CTiIKMMU 17151 BUTIA[IKOBUX JIAMAHHUX, 100YJOBAHUX 3a MOCJIiJOBHICTIO
OJIHOPiJHUX JIAHLIOTiB MapKoBa 3 JIOKaJIbLHMMHU XapaKTePUCTUKAMU, 110 B PAHNULL MOXKYTb BUPOIPKYBaTHCS.

2. The thesis concerns investigation of limit behavior of random polygonal lines constructed by series of random
variables with local characteristics that depend on the number of series rather irregularly. Conditions under which
random polygonal lines that are constructed by homogeneous Markov chains converge weakly to the diffusion



type processes were obtained. The limit behavior of integral type functionals of homogeneous Markov chains was
investigated. In the multidimensional case the conditions, under which given sets are stable for the series of
random polygonal lines that are built by series of homogeneous Markov chains with local characteristics that could

degenerate in limit, were obtained.
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