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V. BimomocTi npo guceprauiio

Mosga guceprarii:

Koau TemaTHYHHUX PYOpPHK: 27.43.15

Tema gucepranii:

1. 'paHryHa noBexiHKa JIOKAJIbHUX 30ypeHb IpoleciB Mapkosa.

2. Limit behaviour of local perturbations of Markov processes.

Pedepar:

1. Incepraliito pUCBSIYEHO JOCHIIKEHHIO QYHKIiOHATIbHUX FPAaHUYHUX TEOPEM [IJIs1 BUIIAJIKOBUX ITPOLIECIB 3i
30ypeHHsIM. Po3p061eHO 3arajbHUI METOJ, OTPUMAaHHS (PYHKLIOHAJIBHUX FPAHUYHUX TEOPEM [1JIs1 JIOKAJIBHO
30ypeHUX MIPOLIECiB, 0 MAIOTh BIACTUBICTh pereHepauii. [loBefgeHo c1abKy 30iKHICTh TOCiLOBHOCTEN
CHMETPUYHHUX BUIAIKOBUX OJIyKaHb 3 iIHTETPOBHUM JIOKAJIbLHUM 30ypEHHSIM Ta POBeIeHO MOBHY K1acudikaliiio
MOXJIMBUX TPAaHNYHUX NpolieciB. JoCiIpKeHO rpaHUYHy NIOBEIiHKY CUMETPUYHOTO BUIIAIKOBOTO OJIYKaHHS 3
BiOMBalOYMM 6ap'€pOoM B TOYLLi HYJIb /1J1s1 BUNIAJIKy HEIHTETPOBHUX CTPUOKIB 3 6ap'epy. BCcTaHOBIEHO TPaHUYHY
[IOBEJiHKY IIOCJIiJOBHOCTEN PO3B'SI3KiB CTOXaCTUYHUX A epeHIiabHUX PiBHSIHb 3 HEOOMEKEHNMHU B OKOJIi
0c06711BOi TOUKU KoediljienTamu. JJoBeJeHo cabKy 36KHICTh IOCTiOBHOCTEN PO3B'sI3KiB CTOXaCTUYHUX
IvdepeHLiaTbHYX PiBHSIHD 3 HEJIMNIIMIEBUMU Ta BUPOIPKEHMMU B OKOJIi 0COOJIMBOI TOYKYU Koe(illieHTaMy,

30ypEHUX MAJIMM HIYMOM.



2. The thesis is devoted to the study of functional limit theorems for random processes with perturbations. A
general method for obtaining functional limit theorems for locally perturbed processes is developed. The weak
convergence of sequences of symmetric random walks with integrable local perturbations is proved and a
complete classification of possible limit processes is performed. The limit behaviour of symmetric random walk
with a reflecting barrier at zero is investigated for the case of non-integrable jumps from the barrier. The limit
behaviour of sequences of solutions of stochastic differential equations with unbounded coefficients is obtained.
The weak convergence of small random perturbations of stochastic differential equations with non-Lipschitz and
degenerate coefficients is proved.
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