O0Js1ikoBa KapTKa aucepTaii

I. 3arasibHi BimOMOCTI

Jep>kaBHUH 00J1iKOBHI HOMeP: 0410U000856
Oco006J1uBi TO3HAYKH: BinKpura

JaTa peectpamnii: 09-04-2010

Craryc: 3axumeHa

PexBi3utu Hakasy MOH / Haka3y 3aKjazy:

I1. BizomocrTi nipo 3700yBaya

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. Heraparinos I[1aBno AHATOiOBUY

2. Negadailov Pavlo Anatolyevich

KBasmigikamis:

InenTudikarop ORCID ID: He 3acrocosyerbcs
Bup, pucepranii: kanguzaar 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

Jdara 3axucrTy: 22-03-2010

CreniaJIbHICTh 32 OCBiTOIO: 8.080102

Micue po6oTH 34,00yBava: Kuiscbkuil HauioHaIbHMIA yHiBepcuTeT iMeni Tapaca [lleByenka

Kopg 3a €IPIIOY: 02070944

Micue3HaxoayKeHH: 01033, m. Kuis, ByJI. Boslopumupceka, 64

dopma BaacHOCTI:

Cdepa ynpaBiriHHS: MiHicTepcTBO OCBIiTH | HayKy YKpaiHu

ImenTudikarop ROR: He zacrocoyerbcs



I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
Iudp cnenianizoBaHoi BYEHOI pagH (pa30Boi CIeNiai30BaHOi BY€HOI pagH): [ 26.001.37

IloBHe HaiMeHYBaHHSI IOPHUAHUYHOI 0COOM: KuiBChKuil HaLiOHAbHMIA YHIBEpCUTET iMeHi Tapaca

[IleByeHka

Kog 3a €IPIIOY: 02070944

Micqesﬂaxo,lpKeHHﬂ: ByJI. Bononumupceka, 60, M. Kuis, KuiBceka 06:1., 01033, Vkpaina
dopma BaacHOCTI:

Cdepa ynpaBitiHHS: MinictepcTBo oCBiTH i HayKu YKpainu

InenTugikarop ROR: He zacrocosyerscs

IV. BizomocTi nipo nmiznpueMcTBO, yCTaHOBY, OpraHisalliio, B sIKii 0yJ10

BUKOHaHO JHUCEPTALil0

IloBHe HaliMEeHYBaHHSI IOPHUAUYHOI 0COOM: Kuichkuil HauioHaIbHMI yHiIBEpCUTET iMeHi Tapaca
[leByeHKa

Kopg 3a €IPIIOY: 02070944

Micue3Haxoa>KeHH: 01033, m. Kuis, ByJI. Boslopumupceka, 64

dopma BaacHOCTI:

Cdepa ynpaBiriHHS: MiHicTepCTBO OCBITH | HayKy YKpaiHu

ImenTudikarop ROR: He zacrocoyerbcs

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

Tema guceprauii:
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Pedepar:

1. Incepraniiina po60Ta IpUCBIYEHA OOCTIIPKEHHIO AaCUIITOTUYHOI IOBEIiHKY PO3B'sI3KiB PEKYPEHTHUX
CIIiBBiHOLIEHb 3 BUINIAJIKOBUMU iHJIEKCAMU, 110 BUHUKAIOTh B TPhOX Pi3HUX MOJEJISAX. SHANIEHA aCUMIITOTUYHA
NIOBEJliHKa MOMEHTY MOTJIMHAHHS Ta YMCJia HYJIbOBUX MTPUPOCTIB (IO MOMEHTY MOTJIMHAHHS) Y BUMAJKOBUX
6s1yKaHHSIX 3 6ap'epoM. JlociiKeHHI OCHOBHI XapaKTEepPUCTUKUA MOZEJ rpaToK bepHyJiii: BCTaHOBJIEHUI KpUTEPiit
iCHyBaHHS TPAaHUYHOTO PO3MOAiNY AJ1s1 (LEHTPOBAHOI Ta HOPMOBAHOI) MOCJIOBHOCTI, IO ONKACYE HOMEP
OCTaHHBOTO 3alHATOrO iHTepBany. JloBeneHui (3a 10JAaTKOBUX MOMEHTHHX YMOB) aHAJIOTIYHUI pe3yJbTaT JJIs
KIJIBKOCTI 3aiHATUX iHTEpBaJliB. S3HaNleHA AaCUMIITOTAYHA [TOBEIiHKA Y1 CJla TIOPOXKHIX iHTEPBaJIiB Ta KiJIbKOCTh
TOYOK Y OCTaHHbOMY 3alHATOMY iHTEpBaJli. BcTaHOB/IEH] rpaHNYHI Pe3y/IbTATU OJ1s1 MAaTPUHTAJIB, TIOB'SI3aHUX 3

riznscTumMu BUITaJKOBUMU 6JIYKaHHHMI/I.



2. The dissertation is devoted to investigation of asymptotic behaviour of solutions to recurrent equations with
random indices, which are naturally appear in three different models. In particular, the asymptotic behaviour of
absorbtion times and the number of zero increments in the random walks with a barrier are investigated. Main
characteristics of the Bernoulli sieve are found: we provide a criterion of existance of the limiting distribution for
properly normalized and centered Un (index of the last occupied interval) in full generality, the same result (undes
some additional conditions) is proved for the number of occupied intervals. We have also found the asymptotic
behaviour of the number of empty intervals and number of points in the last occupied interval. Also we proved
asymptotic results on martingales, related to the branching random walks.
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