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1. Inceprauiiiny po60Ty IPUCBSIYEHO AOCIIIPKEHHIO CTIIKOCTI OAHOPiAHUX Ta HEOJHOPiAHUX JIaHLIIOTiB MapKoBa 3
BUKOPUCTAHHSM METOZly CKJICIOBAaHHS. B po6OTi y3arasibHeHO Ha HEOHOPiIHUI BUMNAIOK BiJOMY 3 OZHOPiIHOI
Teopii reOMETPUYHY YMOBY 3CYBY, SIKa FapaHTy€ FEOMETPUYHY PEKYPEHTHICTD BifJ[TIOBiHOTO JIQHIIIOTa Ta
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MaTEMaTUYHOIO CIIOAIBaHH [ Yacy MEePIIOro CIiJIbHOTO BiBiyBaHHS MHOKMHMU IBOMA HEOLHOPIGHUMU
JaHuoramu Mapkosa. Takox B po60Ti OTpUMaHO OLiHKY 1 (PYHKLii pU3uKy B HEOQHOPigHiN Mmoneni Kpamepa-
Jlyan6epra. Kimouosi cyioBa: saHLor MapkoBa, eprofiuyHicTh, CTIMKICTh, CKJICIOBaHHSI.



2. The thesis is devoted to the investigation of the stability of homogeneous and inhomogeneous Markov chains
using the coupling method. In this work, the known geometric drift condition was generalized to the
inhomogeneous case, and stability estimates for n-steps transition probabilities have been built. In addition, the
conditions for geometric ergodicity and stability for the inhomogeneous autoregressive model were obtained. The
work also includes estimates for the risk function in the time-inhomogeneous Cramer-Lundberg model. Keywords:
Markov chain, ergodicity, staibility, coupling.
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