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V. BizomocTi npo gucepraniio
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1. EneMeHTU HeraycciBCbKOro aHajli3y Ha IIPOCTOpax (PyHKLiN HECKiIHYE€HHOI KiJIbKOCTi 3MiHHUX

2. Elements of non-Gaussian analysis on spaces of functions of infinite-many variables

Pedepar:

1. Inceprarist npucBsYeHa o0yg0Bi €1eMeHTIB HerayCCciBCbKOro HEeCKiH4€eHHOBMMIPHOTO aHali3y 3a JOMOMOT0I0
6i0OpTOrOHAaJILHOTO MiIX04y Ta [100YIOBi €J1eMEHTIB aHasi3y 6i710ro MmyMy, IIOB'SI3aHOTO 3 TaK 3BaHOIO y3arajbHEHOIO
Mipo1o MaiikcHepa. BUBU€HO BJIaCTMBOCTI IPOCTOPiB OCHOBHUX (PYHKIIH Ta JeSIKUX ONePaTOpiB Ha LIUX [IPOCTOPAX.
[To6ymoBaHO €J1IeMEHTH BiKiBCbKOT'O YMCJIEHHS HAa MPOCTOPAX y3arajbHEHUX QPyHKLi. [106yn0BaHO Ta LOCIIIKEHO
aHaJIOry PO3MINPEHOrO CTOXaCTUYHOIO iHTErpasa, CTOXaCTUYHUX MOXiHUX Ta OIIEPATOPIiB CTOXaCTUYHOTO
Iv(epeHLi0BaHHS Ha IPOCTOPax OCHOBHUX i y3arajibHeHUX QyHKILiH. 3 ypaxyBaHHSM crel(piki OpTOroHaabHOTO
PO3KJIa[ly IPOCTOPY KBaJIpaTUYHO iHTEIPOBHUX 34 y3arajJbHEHOIO Mipoio MalikcHepa (QyHKIiN 0Oy I0BaHO Ta
IOCJIIPKEHO PO3MIMPEHUN CTOXaCTUYHUH IHTETpasl, CTOXaCTUYHY MOXiIHY Ta ONl€PaTOPU CTOXaCTUYHOTO
IuepeHLiloBaHHS Ha LIbOMY [TPOCTOPIi Ta Ha 10T0 OCHAIEHH] ITapaMEeTPU30BaHUMHU IIPOCTOPAMU OCHOBHHUX Ta
PEryJsIpHUX y3araabHEHUX (PYHKLIN; OTpUMaHO GOpMyJly iHTEerpyBaHHs yacTUHaMU. [106y1OBaHO €JIEMEHTU
BiKiBCBKOT'O YHACJIEHHS HA IapaMEeTPU30BAHUX NIPOCTOPAX PETYJISIPHUX y3araJbHeHuX QyHKUin. [IpoBeneHo

iHTepIpeTaLjilo 1esIKUX eJIeMEHTIB CTOXaCTUYHOIO YUCJIEHHS Ha po3uurpeHoMy rrpocTopi Goka i 1oro ocHaleHHSIX,



OTpI/IMaHi IIpy 1bOMY PE€3YyJIbTaTU 3aCTOCOBAHO IJIid I'IO6y,[[OBI/I eJIeMeHTiB aHaJ'[iBy' KOJIbOPOBUX I_HYMiB.

2. The dissertation is devoted to construction of elements of a non-Gaussian infinite-dimensional analysis using
the biorthogonal approach, and to construction of elements of the white noise analysis that is connected with the
so-called generalized Meixner measure. Properties of the test functions spaces and some operators on these
spaces are studied. Elements of the Wick calculus on the generalized functions spaces are constructed. Analogs of
the extended stochastic integral, stochastic derivatives and operators of stochastic differentiation on the spaces of
test and generalized functions are constructed and studied. Taking into account the specificity of orthogonal
decomposition for the space of square integrable with respect to the generalized Meixner measure functions, we
construct and study the extended stochastic integral, the stochastic derivatives and the operators of stochastic
differentiation on this space and on its rigging by the parametrized spaces of test and regular generalized
functions. The integration by parts formula is obtained. Elements of the Wick calculus on the parametrized spaces
of regular generalized functions are constructed. Some elements of stochastic calculus are transferred to the
extended Fock space and its riggings, the obtained by this transfer results are used in order to construct elements
of the coloured noise analysis.
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