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I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
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BHKOHAHO JHCEPTaIlilo
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V. BimomocTi npo guceprauiio
Mosga guceprarii:

Koau TemaTHYHHUX PYOpPHK: 27.43.15
Tema gucepranii:

1. CToxacTUYHU aHaJi3 3MillIaHUX MOJieeln

2. Stochastic analysis of mixed models

Pedepar:

1. Jlns BUNaIKOBUX BEJIMYMH i3 crienididHo0 OyI0BOIO BiHEPIBChKUX XaOCiB BCTAHOBJIEHO HUKHIO MEXXY TOYHOCTI
HaOJIMKEHHS QYHKIIOHATIaMU Bifl IPUPOCTIB IpOOOBOr0o 6POYHIBCHKOTO PyXy Ha iHTE€pBajaXx piBHOMipHOTO
po36uTtTs. [To6ynoBanmii MybTUIPOOOBUIL TPOLEC i3 3aaHUMU JIOKAJIbHUMU BepCisiMU. BcTaHOB/IEHO
IIPE/ICTaBJIEHHS J1 BUMIQAKOBUX BEJIMYMH Y BUIJISII iHTErpasa 1o 1po60BoMy 6POYHIBCbKOMY pyxy. I7s 3miltaHUx
CTOXaCTUYHUX AU(epeHLialbHUX PiBHSIHb BCTAHOBJIEHO FPAaHUYHI TEOPEMU Ta PO3IJISIHYTO AesKi MUTaHHS

4yucjeHHd ManssaBeHa.

2. The thesis is devoted to the investigation of models, that contain (multi)fractional Brownian motion and Wiener
process. In particular it deals with the optimal mean square approximation of random variables with specific
features of chaoses in the Ito-Wiener expansion, e.g. with non-degenerate first chaos, fractional Levy area. The
strong localisability of a multifractional process that is sum of fractional and multifractional Browian motions
(suitably scaled in time and space) is obtained. Next, we show that if a random variable is the final value of an



adapted log-Holder continuous process, then it can be represented as a stochastic integral with respect to a
fractional Brownian motion with an adapted integrand. Great attention is paid to the investigation of mixed
stochastic differential equations, e.g. Malliavin calculus for such equations, applications of rough path analysis and
investigation of the delayed version of the latter.
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Penensentu
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BaacHe IlpizBuiie Im's ITo-6aTbKOBI
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KepiBuuk Bigginy YKpIHTEI wo e
BiZITIOBiZaIBHUM 3a peecTpallilo HayKoBoi IOpuenko T.A.
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