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V. BimomocTi npo gucepraniio
Moga guceprariii:
Koy TeMaTHYHUX PYOPHK: 27.43.15

Tema guceprauii:
1. Hepyxomi TOYKM HEOHOPiHUX 3IVIAMIKYIOUNX [IEPETBOPEHE.

2. Fixed points of inhomogeneous smoothing transforms.

Pedepar:

1. Incepraniiiny po60Ty NIPUCBSIYEHO JOCTIIPKEHHIO HEPYXOMUX TOUOK JI€Ki-JIbKOX HEOJHOPIIHUX 3rJIAIKYI0UUX
IepeTBOpeHb. Y po6oTi pO3pO6IEHO HOBI TEXHIKY, 110 LO3BOJISIOTh 6€3 3aiIBUX MOMEHT-HUX IIPUITYIIeHb 260 Mpu
MiHIMaJIbHUX TaKWX MPUMYIIEHHSX JOCiIKyBaTH () BIaCTUBOCTI 301KHMX BUIIAKOBUX PSIiB, TOPOIKEHUX
JHIMHUMY peKypcismy; (6) HepyXOMi TOYKM OGHOPIAHUX 3IJIaJKyI0YMX [1epeTBOPEHb, T00YI0BaHUX 32 TOUKOBUMU
IIPOLIECaMU, YMCJIO TOYOK SIKUX He TIPUIYCKAETHCS MalKe HAalleBHO CKiHYEHHUM; (B) HEPYXOMi TOUKM y3arajbHeHUX
IIepeTBOpeHb Apo6oBoro ede-KTy. 30Kpema, BCTAHOBJIEHO 3B'S30K MibK MapTUHIalaMy, TI0B'SI3aHUMH 3 TiJUISI-CTUMU
BUIIaJIKOBUMMU OJIYKAHHSMMY, Y SIKUX YMCJI0 Oe3[10cepeiHix HallaIKiB 04-HOro (KO>KHOI0) iHAUBiTyyma He
IIPUITYCKAETHCSI Mal’Ke HalleBHO CKiHY€HHUM, Ta 36DKHUMU BUNIAIKOBUMU PsIIaMu, MOPOIKEHUMU JHIHHUMU
PeKypcisiMy, 10 J03BOJIMIIO PO3B'SI3aTH Psj, 337144, [TOB'A3aHUX 3 TAKMMU MApTHUHTAaIaMHu, a TAKOX 0OyayBaTu

TEOPil0 HEPYXOMUX TOYOK OJHOPIIHUX 3IVIaPKYI0UUX [Iepe-TBOpeHb. KpiM TOro, JeTanbHO NOCIIIKEHO 3B'5130K MK



CaMOPO3KJIaIHIMU PO3NOJiaMu Ta PO3IOAiIamMu Ipo6oBoro edeKTy; BUIiJIEHO Ta 0XapaKTepru30-BaHO
BJIACTUBICTb CAMOPO3KJIAIHUX PO3MOLiIiB, 110 IPOSICHIOE CAMOPO3KJIal-HiCTh NESKUX PO3MOLiiB, IO 3'IBISIOTHCS Y
CTOXaCTUYHOMY aHasli3i. Hapemri, po3B'si3aHo ofiHY 3 IpobjemM HiTMeHa-Plopa, 1110 CTaJI0 MO>KJIUBUM 3aBISIKU (a)
no6y10Bi Teopii HEpyXOMMX TOYOK y3arajJlbHeHUX IEPETBOPEHD IPOOOBOro e(eKTy; (6) BCTAHOBJIEHHIO 3B'SI3KY MiXK

npo6semoro [TlitmeHa-lopa Ta TakKuMU HEPYXOMUMU TOYKAMMU.

2. In the thesis stochastic fixed points of several inhomogeneous smoothing transforms are investigated. New
techniques worked out in the thesis made it possible to study (a) properties of convergent perpetuities; (b) fixed
points of homogeneous smoothing transforms for which the number of points in an underlying point process is
not assumed to be almost surely finite; (B) fixed points of generalized shot noise transforms, without extra moment
assumptions at all or under minimal such assumptions. In particular, a connection has been revealed between
martingales related to branching random walks in which the number of children of one (each) individual is not
assumed to be almost surely finite, and convergent perpetuities. This allowed us to solve several problems
concerning these martingales and to develop a theory of fixed points of homogeneous smoothing transforms. We
have investigated in detail a relation between self-decomposable distributions and shot noise distributions. Also
we have discovered and characterized a new property of self-decomposable distributions which clarifies self-
decomposability of some distributions arising in the stochastic analysis. Finally, a relation has been discovered
between fixed points of generalized shot noise transforms and a Pitman-Yor problem which allowed us to solve
the latter problem.
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