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I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
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IloBHe HaﬁMeHyBaHHﬂ IOPUIHUYHOL 0CO0M: KuiBchKuil HallioHaIbHUI yHiBEpcuTeT imeHi Tapaca
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V. BimomocTi npo guceprauiio
Mosga guceprarii:

Koau TemaTHYHHUX PYOpPHK: 27.43.15

Tema gucepranii:

1. IHTeTpaJII/I 3a 3araJlbHMMU BUITAJKOBVMHN MipaMI/I

2. Integrals with respect to general stochastic measures

Pedepar:

1. Inceprauiiiny po60Ty IPUCBSIYEHO AOCIIIPKEHHIO BUNIaAKOBUX QYHKLil MHOXKYH, 1110 33JI0BOJIbHSIOTH JIALIE
YMOBY CUTMa-aJUTHUBHOCTI 32 MIMOBIpHiCTIO. [IOKJIaAHO PO3IJISIHYTO iHTErpal Bif AiiICHUX BUMIPHUX (PYHKIIH 3a
TaKMMU BUMNAJKOBMMHU MipaMu, [71s1 IbOTO iHTerpajla OTPMMAHO IPAaHUYHI TEOPEMU IIPU 361KHOCTI QYHKLIH,
BUIIaJIKOBUX Mip 260 MHOXMH iHTerpyBaHHs. BBenieHO i focinKeHo OHSTTS CUrMa-CKiHY€HHOI BUIIaZKOBOI MipH.
[TokaszaHo, 10 TpaeKTOpil MUPOKOro Kjacy IPOLECiB, IOPOIKEHUXK 3HAUEHHSIMU BUIIAJIKOBUX Mip MalOTh BasKJIUBi
BJIACTUBOCTI PETYJISIPHOCTI - HajleXXaTh IPOCTOPaM becoBa, € HenepepBHUMU. JJOCTAKEHO BIACTUBOCTI 3a71€5KHOTO
Bif] MapaMeTpa iHTerpasa 3a BUMIaJIKOBOIO MipOI0. PO3ryISIHYTO AesKi KIacHUYHi PiBHSIHHS B YaCTUHHUX MOXiTHUX 3
BUIIaJIKOBAM BIIIMBOM. [I0Ka3aHo, 1110 PO3B'SA3KM LMX PiBHSHb MOKHA 3allMCATH SIK iHTETpajy 3a 3arajlbHUMU
BUIIAIKOBUMU MipaMu. Bu3HaueHo i JOCiIKeHO CUMETPUYHUI iHTerpas 3a 3arajJlsHUMU BUIIQAKOBUMU Mipamu Bif
BUIIQIKOBUX (PYHKIIiiA, 110 3aIIMCYIOTbCS y BUTTISAL psdy 3 OificHMMU QYHKLISIMU. SIK pO3B'si3aHHSI KOHKPETHOI 3a7a4i

L7151 CTOXaCTUYHUXIHTerpasiB, IJ1s1 IBOX MoAesel IiHu aklii 3i cTpubKkaMu OTPUMAaHO sIBHi GOpMYyJIu cTpaTerii, 10



Jla€ HalIMeHIlle CEpeIHbOKBATIpaTUYHE BiIXUJIE€HHS Bifl 33aHOI NIATDKHOI PYHKIII.

2. The dissertation is devoted to studying of sigma-additive in probability stochastic set functions. The integral of
real-valued function with respect to such stochastic measure is considered in detail. For this integral and
sequences of integrands, integrators, and sets of integration, limit theorems are obtained. Integral of real-valued
functions with respect to sigma-finite stochastic measures is defined and studied. Trajectories of processes
generated by values of stochastic measures are considered. Conditions of Besov regularity and continuity of paths
are obtained. Parameter stochastic integral with respect to stochastic measures is studied. It is shown that
solutions of some classical partial differential equations with random influence may be written in form of integrals
with respect to stochastic measures. For random function that is a random series with real functions, symmetric
integral with respect to stochastic measure is defined and studied. For two models of asset price derived by
Brownian motion and, in addition, having random changes at some jump times, the explicit form of the variance-
minimizing hedging strategy is obtained.
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