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

Tema guceprauii:
1. Bunagkosi nnpouecu 3 knacis V(phi,psi)

2. Random processes from classes V(phi,psi)

Pedepar:

1. lucepTariis npucBsYeHa BUBYEHHIO aHATITUYHUX BJIACTUBOCTEN BUNIAJKOBUX MPOLieCiB 3 kiaciB V(phi,psi).
OTpuMaHO yMOBY OOMEKEHOCTI Ta BU6IpKOBOi HENIEPEPBHOCTI 3 IMOBIPHICTIO OOMHUISI BU3HAUE€HUX HA KOMIIAKTI
BUIIaJIKOBUX IPOIieciB 3 Ky1aciB V(phi,psi). 3HaiileHOo YMOBY HaJIeXKHOCTI 3 IMOBIpPHICTIO OJMHULISI TPAEKTOPIN
npotecis 3 knaciB V(phi,psi), BU3HaUeHUX Ha OBiIJIBHOMY cenlapadeslbHOMY [ICEBAOMETPUYHOMY ITpocTopi T,
npoctopam C(T,q) Ta OLiHKM pO3MOAiiB HOPM TaKuX MPOLECIB B IMX IPOCTOPax. JOCAiIKyOTbCS BIaCTUBOCTI
CTalljOHApPHUX BUIIQAKOBUX IpoueciB 3 kiacis V(phi,psi) Ta npouecis cTporo phi-cybrayccosoro gpo6osoro
OpoyHiBCcbKOro pyxy. OTpMMaHO yMOBHU Cj1abKO0i 30DKHOCTI ciMeil BUIIaIKoBUX ITpoleciB 3 kiacy V(phi,psi) B
npocropax C_0(R+,q) Ta ymoBU cy1abkoi 36kHOCTI B npocTopi C_0(R+,q) NeBHUX rayCCOBUX MPOLECIB 10
rayccoBOro Jpo6oBOro 6pOyHIBCHKOIO PyXy. 3allpONIOHOBAHO CxeMy 06yoBu Moei phi-cybrayccoBoro

y3araJlbHeHOro Jpo6oBOro OPOYHIBCHKOIO PYXY, 110 HAOIMKAE TaKUM IIPOLIEC 3 3aJaHUMU HaJliliHICTIO Ta TOYHICTIO



B C([0,1]).

2. The thesis is dedicated to study of analytical properties of random processes from the classes V(phi,psi). There
are found conditions for boundedness and sample paths continuity with probability one of the random processes
from the classes V(phi,psi) defined on compact space, and conditions, under which random processes from the
classes V(phi,psi) defined on an arbitrary separable pseudometric space belong to the spaces C(T,q), as well as
estimates of distributions of the norms of such processes in these spaces. Obtained results are used for studying
properties of stationary random processes from the classes V(phi,psi) and processes of strictly phi-subGaussian
fractional Brownian motion. There are found conditions for weak convergence of the family of random process
from the class V(phi,psi) in the space C_0O(R+,q) and conditions for weak convergence in the space C_O(R+,q) of
some Gaussian processes to the Gaussian fractional Brownian motion. An algorithm of simulation of the phi-
subGaussian generalizedfractional Brownian motion is proposed, which approximates such a process with given
reliability and accuracy in C([0,1]).
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