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

Tema guceprauii:
1. MonenoBaHHS BUNIAIKOBUX npoleciB Kokca

2. Simulation of Cox Procecces

Pedepar:

1. Iuceprarniiina po6oTa MpucBsYeHa MOJIEIIOBaHHIO NpolieciB Kokca KepoBaHUX BUIIAIKOBOIO iHTEHCHUBHICTIO.
Po3pobJieHi Ta 0OrpyHTOBaHI 4Ba METOIM MOZEJIIOBAHHS BUlIle 3rajlaHux rpouecis. [To6ynoBaHa Mojiesb
BUIIaJIKOBOTO Npolecy Kokca, Koy iHTEeHCUBHICTb [TOPOJIKYETHCS CTallioHAPHUM JIorapudMivyHO raycCoBUM
IIPOLIECOM, OLHOPITHMM Ta HEOJHOPIAHUM JIorapupMidyHO raycCoBUMH NoJ1siMU. [1o6yoBaHa MOJi€Jlb BUIIAJKOBOTO
npouecy Kokca, Koy iHTEHCUBHICTb TOPOAKYETHCS CTAl[iOHAPHUM KBaJpaTUYHO TayCCOBUM IPOLIECOM,
OHOPIZHUM Ta HEOJHOPIAHUM KBaZPATUYHO rayCCOBUMHU NoJssMu. OTprMaHi JOCTaTHI yMOBY HAaOIVKEHHS
IIPOLIECiB BUIlLlE 3ralaHMMU MOZEJISIMU 3 Hallepes, 33/1aH0I0 TOYHICTIO Ta HaJilHICTIO, SIKi Aal0Th 3MOTY OyIyBaTH

yuceJsibHi Mogesi npouecy Kokca.

2. The thesis is devoted to the simulation of random Cox Processes, driven by random intensity. Two approaches
to simulation of processes above are described and argued. Cox process models when intensity is generated by



stationary Log Gaussian process and homogeneous or inhomogeneous Log Gaussian fields are constructed. Cox
process models when intensity is generated by stationary square Gaussian process and homogeneous or
inhomogeneous square Gaussian fields are constructed. Sufficient approximation conditions of Cox processes by
models above with accuracy and reliability given in advance are obtained. These conditions can be used for
construction numerical Cox processes models.
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