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V. BimomocTi npo guceprauiio

Mosga guceprarii:

Koau TemaTHYHHUX PYOPHK: 27.43

Tema gucepranii:

1. JIokasnbHi BJIaCTUBOCTI PO3MOLiNY Ta TPAEKTOPIiN Npouecis Tuily Jlesi

2. Local properties of distribution and trajectories of a Levy type process

Pedepar:

1. Incepranifiny po60Ty NIPUCBSIYEHO JIOKaJIbHUM BJIACTUBOCTSIM IpolieciB Jlesi, GpyHKI1ioHaiB Bix mpouecis Jlesi,
Ta npouecis Tumy Jlesi. [lepmum HaNIPSIMKOM TOCJIIKEHDb € LOCIiIPKEHHS YMOB iCHYBaHHS LIIJILHOCTI pO3MIOAiNTY
npouecis Jlesi, pyHKIioHaIB Bif npouecy Jlesi, ocuigxkeHHs ii CTpyKTypH, aCUMIITOTUYHOI IOBEJiHKY Ta 00y 10Bi
ii BepxHix Ta HIXHIX OLiHOK. [Ipyruii HaNpsSIMOK JOCJIIKEHHS [oJsirae y nodyoBi pouecy tumy Jlesi, 1okanbHi
XapaKTEPUCTUKY SIKOTO MOAi0HI IO XapaKTePUCTHK BiANOBigHOTO Npouecy Jlesi. TpeTiit HanpsM NOCiIKeHHS
MIPUCBSYEHO 3aCTOCYBAHHIO OL[iHOK IIiJIbHOCTI IIepeXifHOI iIMOBIPHOCTI Mpoliecy Tuy Jlesi, siki 6y70 OTpUMaHO Ha
MonepegHbOMY €Tari. BCTaHOBJIEHO, 32 SIKMX YMOB Mipa HaJIe>XXUTh Kiacy KaTo BiTHOCHO 3HalAEHOI iTbHOCTI
nepexiznHoi iMoBipHOCTI npouecy Tuny Jlesi. [Io6ynosaHo HaniBrpyny ®eiiHmana -- Kaua, Ta OTpUMaHO OLiHKY Ha
iNbHICTB g1pa Liel HanmiBrpynu BigHOCHO Mipu Jle6era. YeTBepTUM HAINIPSIMKOM € OCTIiIKEHHSI BJIaCTUBOCTEN
TpaeKTOpiil npouecy tumy Jlesi. [JoBe1eHO 3aKOH IOBTOPHOTO joraprudmy YaHra, Ta BCTAHOBJIEHO OLIiHKM Ha

po3mipHicTe Xaycopda MHOXMH PiBHSI Ta 3iTKHEHb IIpoliecy Tuiy Jlesi.



2. The thesis is devoted to the local properties of Levy processes, functionals of Levy processes, and Levy type
processes. The first direction of the research is devoted to the study of the conditions for the existence of the
distribution density of a Levy process and some of its functionals, to the investigation of its structure, its
asymptotic behaviour as well as to the construction of upper and lower bounds. In particular, the scope of
investigated functionals includes the fractional Levy motion and the fractional Ornstein-Uhlenbeck process, which
are of particular importance in many applied problems. Special attention is paid to the structure of the estimates
on the transition probability density of a Levy process in small time. This structure allows to treat the cases when
the corresponding Levy measure is singular; in this case the estimates reect the intrinsic structure of the support
of the Levy measure, and have the compound kernel structure.
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