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Pedepar:

1. Incepranis Ha 3000YTTSI HAYKOBOT'O CTyIE€Hs AOKTOpa ¢pinocodii 3a cnenianbHicTio 124 — «CucTeMHUI aHali3». —
KuiBcbkuit HalioHanbHUM yHiBepcuTeT iMeHi Tapaca llleB4yeHka MinicTepcTBa oCBiTH | Hayku YKpainu, Kuis, 2021.
JuceprauiiiHa poboTa IIpUCBsiYeHa aHali3y NPoLeciB Jpo6oBoro ePeKry, Io0yLoBaHUX 3a IIPOLIECOM BiJlHOBJIEHHS],
Ta iX y3arajbHeHb, BUIIaJJKOBUX IIPOLECIB 3 iIMMIrpalli€lo B MOMEHTH BilHOBJIEHH. BUIIafKOBi poLiecyu 3
iMMirparjiero € JOCTaTHbO IMPOKMM KJIACOM BUIAJIKOBUX IIPOLECIB, 1[0 ONMCYIOTh Pi3HOMAaHITHI SIBUIIA
KyMYJISITUBHOTO xapakTepy. CTPYKTypy BUIIaIKOBUX IIPOLECIB 3 iMMIrpaliiero Mo>kHa ONIMCaTH TaKUM YUHOM. Y
IIeBHY abCTPaKTHY CUCTEMY B MOMEHTH 4acy, 110 3aJJal0ThCS MOCIiTOBHUMY 3HAYE€HHSIMM BUIAAKOBOTO OJIyKaHHS
Ha JOJAATHIN MiBOCi, HAIXOOATh IMITYJIbCH, BILJIUB SKMX HA JAHy CUCTEMY OIMCYETLCS AEAKUM BUIALKOBAM
IIPOLIECOM, IO HA3MBAETLCS MPOLLECOM Bir'yKy. 3HAYEHHS BUIIAIKOBOI'O IIPOLIECY 3 iMMIrpalii€to B IEBHUN MOMEHT

yacy - 1€ CyMapHa Jis BCiX iMITyJIbCiB, IO HANIAIIIM B CUCTEMY JO LIbOTO MOMEHTY 4acy. Y Lill MOZEJli MOMEHTU



CTpUOKIB BUIIaIKOBOTO 6JIyKaHHS Ha3MBalOTbCSI MOMEHTaMU BiIHOBJIEHHS, 3BiIKU IPUPOLHUM YNHOM BUHUKAE
Ha3Ba «BUMNAJKOBI IPOLECH 3 iIMMIrpalii€lo B MOMEHTH BiJTHOBJIEHHS». Y BUNAAKY, KOJIM IIPOLIEC BifIYKy €
IeTepMiHOBaHOIO (HEBUIIAJIKOBOI) QYHKIIi€I0, MU MAaEMO CIIPaBy 3 ITpoLiecaMu JpoboBoro ePeKry, 1o0ygoBaHUMU

3a IIPOLIECOM BiJJHOBJIEHHSI.

2. Dissertation for the scientific level of Doctor of Philosophy in specialty 124 — "System analysis“. — Taras
Shevchenko National University of Kyiv, Ministry of Education and Science of Ukraine, Kyiv, 2021. The thesis is
devoted to the analysis of renewal shot noise processes and their generalizations called random processes with
immigration at renewal epochs. Random processes with immigration constitute a wide class of random processes
that describe various cumulative phenomena. The construction of random processes with immigration can be
described as follows. Impulses arrive in a certain abstract system at times determined by successive jumps of a
random walk on the positive half-line. Upon its arrival the impulse generates a response which is described by a
certain stochastic process, called the response process. The value of a random process with immigration at a
certain time is the total effect of all the impulses that have entered the system up to and including that time. In
this model, the moments of successive jumps of a random walk are called renewal epochs, hence the name
“random processes with immigration at renewal epochs”. In the case when the response process is a deterministic

(non-random) function, we are dealing with renewal shot noise processes.
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