O0Js1ikoBa KapTKa aucepTaii

I. 3arasibHi BimOMOCTI

Jep>kaBHUH 00J1iKOBHI HOMEP: 0506U000342
Oco006J1uBi TO3HAYKH: BinKpura

JaTa peectpauii: 16-06-2006

Craryc: 3axumeHa

PexBi3utu Hakasy MOH / Haka3y 3aKjazy:

I1. BizomocrTi nipo 3700yBaya

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. Tacanenko Biramniit OsekciioBud

2. Gasanenko Vitaliy Alekseevich

KBasmigikamis:

InenTudikarop ORCID ID: He 3acrocosyerbcs
Bup, pucepranii: nokrop Hayk
AcnipaHTypa/JIOKTOpPaHTypa: Tak

IIIndp HaykoBOi ceniaibHOCTI: 01.01.05

Ha3zBa HayKOBOIi CIeniaJIbHOCTI: Teopis IMOBIPHOCTEN i MaTEMATMYHA CTATUCTHUKA

T'anyss / ramysi 3HaHB. He 3aCTOCOBYETHCS

OcBiTHBO-HayKOBa Mporpama 3i creniaJbHOCTI: He 3acTocoByeTbCs

JlaTa 3axHcCTy: 23-05-2006

CreniaJbHICTh 32 OCBiTOXO: 7.080101

Micue pOﬁOTPl 3,qo6yBaqa: [ncTuTyT Marematuku HAH Ykpainu

Kopg 3a €IPIIOY: 05417207

Micuesnaxo,szeHHa: 01601,m.KuiB,ByJ1. TepeleHkiBCcobKa, 3

dopma BaacHOCTI:

Cdepa ynpaBiiHHS: [Ipesunia HauioHanbHoi akanemii Hayk Ykpainu

ImenTudikarop ROR: He zacrocoyerbcs



I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT

Iudp cnenianizoBaHoi BYU€HOI pagH (Pa30Boi CleliaJai30BaHOI BYEHOI pasu): [l 26.206.02
IloBHe HaliMeHYBaHHSI IOPHUAHUYHOI 0COOM: [HCcTUTYT MaTemaTnky HarjioHasnbHO akaziemii Hayk Ykpainu
Kopg 3a €IPIIOY: 05417207

Micueanaxo;pxeunu: ByJI. TepemeHkiBcoka, 3, M. KuiB, Kuiscbka 0641., 01004, Ykpaina

dopma ByracHoCTI:

Cdepa ynpaBiriHHS: HaujonasnbHa akaziemis HayK YKpaiHu

InenTudikarop ROR: He zacrocosyerscs

IV. BimomocTi Ipo niznpueMcTBO, YCTaHOBY, OpraHi3alliio, B sIKi# 0yJ10

BHKOHAHO JHCEPTaIlilo

IloBHe HaliMEeHYBaHHS IOPHUAUYHOI 0COOM: [HcTuTyT MaTematnku HAH Ykpainu
Kopg 3a €IPIIOY: 05417207

Micue3Haxoa KeHHs: 01601,m.Kuis,Bys. Tepemenkiscbka, 3

dopma ByracHOCTI:

Cq)epa yIIpaBJIiHHﬂ: [Ipe3ugis HanionanpHoi akagemii Hayk YKpaiHu

InenTudikarop ROR: He zacrocosyerscs

V. BizomocTi npo gucepraniio
MoBga guceprariii:
Koau TeMaTHYHHX PYOPHK: 27.43.15

Tema gucepranii:
1. locaimpkeHHs1 BUMIAKOBUX ITPOLIECIB Y TPYOUACTUX 00JIACTAX

2. Ivestigation of random processes into tube domains

Pedepar:

1. Inceprariist npucBsYeHa AOCHIIKeHHI0 QyHKIIOHaiB IepeOyBaHHs BUIIaIKOBUX IIPOLECIB B 06J1aCTSIX, 3A/IEXKHUX
Bif yacy. B po6oTi oTprMaHo NOBHi po3kiany QyHKLioOHaIIB epebyBaHHs [J1s1 06J1acTel, sKi 3BYXKYIOTbCs 2060
PO3MUPIOIOTHCS. JI0BEIEHO AaCUMIITOTUKY I1€peOyBaHHs BIHEPOBOTO MPoLecy B 00J1aCTsIX, 3aJI€XKHUX Bif 4acy, Ha
BEJIMKOMY IIPOMIXKKY uacy. [l qudysiiiHux MpoleciB OTPMMaHO HOBi pe3yJbTaTy 040 iHBapiaHTHUX 06J1acTel.
JoseneHo npuHLuun JJoHCcKepa -- [I[poxopoBa HBapiaHTHOCTI BiTHOCHO KPUBOJIIHIMHUX CMYT [JI51 HAPOCTAIOUUX CYM,
11o6yJ0BaHMX 32 JOIIOMOTOI0 CTalliOHAPHO MOCJIiIOBHOCTI BUIQAIKOBUX BEJIMYMH 3 [1IepeMillyBaHHIM. [y
BiHEPOBOTO NIpoLeca JOBEIEHO HOBi TOYHI (POPMYJIM iIMOBIpHOCTEN NIepedyBaHHS y 00J1aCTsIX 3aJIEXKHUX Bif 4acy.
Taxosx moBeneHo TouHi GOpPMYJIN AJ1s1 UMOBIpHOCTI IepefyBaHHSI MAPKOBAaHMMM IPOL[eCaMy Y MOHOTOHHMUX I10 4acy
0671acTsIX. B poboT] po3risiHyTi rpaHNYHI TEOpEMH 1151 IPOLECIB, 10 piAmaoTs. JJoBeleHO HOBY IPaHUYHY TEOPEMY
IIPO HAOJ/IVDKEHHS Piflilounx MPOLECiB IpoliecaMu BifHOBIEHHS. LIst Teopema € 6a30BOI0 17151 JOBEAEHHS HOBUX
rPaHMYHUX TEOPEM JIJISI BXKe BiJOMUX MOJieJiel [TPOoLeciB, 10 PifmaooTs, i3 6i0510rii, MAaCOBOro 06CIyroByBaHHH,

Teopii NiYMIbHUKIB TOLIO.



2. The dissertation is devoted to the investigation of functional of stay of random processes into domains which
depend on the time. The total expansion of stay's functional is obtained for narrowing and expanding domains. The
new results are obtained with respect to invariant sets for diffusion processes. It is proved the Doncker --
Prohorov's invariant principle with respect to curverline strips for increasing sums which are consructed by
stationary sequence of random values with intermixing. The new exact formulas for sojurn probabolities of Wiener
process are proved for domains which depend on the time. It is obtained the asymptotic of sojurn probabilities of
Wiener process into such domains for large time. The new exat formulas of sojurn probabilities for time-depended
domains are obtained for Wiener process.The exact formulas of sojurn probabilities of marked processes into
monotone on time domains are obtained too. The limit theorems for raring processes are considered in the
dissertation. It isproved new limit theorem about the approximation of raring processes by a renewall processes.
This theorem is basic for proofs of limit theorems for the certain models of raring processes from biology,
queueing theory, theory of indicators.
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