OT3b1B 0OPUUAATHLHOTO OIIIOHCHTE
ma muccepraimio Hukonaesa Apréma Korcranrunosuia
«OB606méHHEIe mpoTiecchl JIeBU U CBsI3aHHbIE ¢ HUIMU ONEPATOPLI»
Ha COMCKAHUE yUeHOH CTeleHy KaHmuaaTa (PU3UKO-MATEeMaTHIECKUX HAYK 110

CIICIITAJIBbHOCTH 1.1.4 — TCOPpUA BCpOHTHOCTCIL/'I U MaTcMaTHudccKad CTATUCTUKE

B mucceprarmn Apréma HukosaeBa paccMaTpUBAIOTCA TPU 3a/1a 1y, PETICHHIO KasK IO}
U3 KOTOPBIX MOCBAIIECHA OTAEIbHAA IJaBa. Bee 911 38,3211 NMEIOT O/HO ob1ee CBOMCTBO —
pedb HOET O MOCTPOEHUM M U3YUeHMu «OOOOIIEHHBIX» BEPOATHOCTIIBIX 00 BLEKTOB, KOTOPLIE
10 TEM VJIM WHBIM IPUYHIaM 1€ MOTYT OBITL IIOCTPOCHDL CTall1apTILIMU CIIOCODAMH.

B repBoii TVIaBe AMCCEPTAIUT pedb HIET O MOCTPOSHAN aHAIOTOR YCTONIUERIX PACIPee-
JIeHMH ¥ [IPOLIECCOB COOTBETCTBYIONIMX OKA3ATE/I0 yCTORMMBOCTH 21 +1, T1e m — HaTypa/ib-
1OE YUCIIO, & TAK¥Ke O JOKA3aTeIbCTBE IPeIeIbHbIX TeOPeM O CXOIMMOCTH HOPMHUPOBANHLIX
CYMM HE3aBHCHMBIX OJIMHAKOBO PACITPEIeeHHbIX CJIyYaHHbBIX BeTUIMH K TAKIM PaclIpese/ie-
musM. Caydgait m = 0 B JJAHHOM C/Iy9ae COOTBETCTBYET DaCTpPEeeTEHIIO Kommu u nipotieccy
Koum. Ilpu 7 > 0 COOTBETCTBYIOLLEE PACHPEIEICHUE HMEET [PeOOPasOBAHHe Qypbe BUIR
e~ClPP" % 4 coorBercTBenno, ipu m > 0 yiKe He 4BdeTcd BePOATHOCTHOH MEpPOH, HO TeM
He MeHee IUCCePTAHTY YAAJ0Ch MOCTPOUTDL IJisl HETO BePOATHOCTHYIO ANIPOKCUMAIHIO. 3a
OCHOBY OpaJjoch NIPeACTaBIeHUE Jlepu-XunnuyHa yCTOWUMBONA CJIyvaidHON BEJUIUHBI B BUNE
CTOXACTHUIECKOrO MHTErpasia II0 MyacCOHOBCKOM CjlydaiHo# Mepe ¢ MHTEHCUBHOCTBIO CIICHH-
a/IbHOro Bua. COOTBETCTBYIONTHI NOAXO1 BIepBble nossuicd B padorax H.B. CmopoauHoii,
M.M. ®amneesa u M.B. IlnaTonosoit. B paboTax TuxX apTOpOB OBLIN IMOCTPOECHBI HEBEPO-
STHOCTHbIE AHAJIOIN YCTONUMBLIX 3aKOHOB C II0KA3aTe/eM yCTONUMBOCTY DOIBIIMM JBYX, HO
TOJILKO JIS HElebIX HoKasaTeael yerofinusocty. B auccepranun Hukosaesa MCHONBL3YIOTCH
Te >Ke METOIbI, HO CAy4dall IMeablX 3HAYeH m TeXHM1eCKY 3HATHTe/ILIO CI0ZKHEE. D10 masno
BO3MOYKHOCTD HOCTPOUTE BEPOSITHOCTHYIO AIIIPOKCHUMAINIO PEIIeHNs SBOIONUOHHOTO ypaB-
HEHHS, COAEPKAIIEr0 B IIPABOA TaCTU OlEePaTOp CBEPTKU € 06001IeHHON hyHKIIIen \.1:]‘2’"’_2
B BHIE [PEIEJa MATEMATHTCCKUX OKUAANNH (DyIKIHMOUAL0B OT CA0KIOro MyacCOIOBCKOro
IPOIIECCA. ‘

Bo BTOpOIf IIaBe AUCCEPTALUY CTPOUTCS aHAJIOT JIOKATBHOIO BpeMeHH /111 BAHEPOBCKOTO
nponecca w(t), yMHOXKEHHOIO Ha KOMIUIGKCHYIO KOHCTAHTY 0, IZle 0 YJIOBJIETBOPSET YCIOBHIO
0 < arg(o) < 7/4. OTMeTHM, 4TO 3TO HOCTPOEIHE BECLMA HETPUBHUAJILIO. Hawuboinee ecre-
CTBEHHBIH CIOCOG — CTPOUTL AHAINTHYECKOe IPOJOIKEHNE C BEIIeCTBEHHBIX 3HAUeHH# o
w3BecTHOrO Ipeobpasosanus Oypbe JoKaabHOro Bpemenn (pesyssrar C.M. Bepmana), Ko-
TOPOE MMEeT BH,T fol 0P (T)

Tem 1e Memee, Takoil crocob me paboTaeT — MOXKIIO IOKA3ATDL, ITO IPU JIOOOM IeBe-
[ECTBeHHOM ¢ JAHHBIA HHTEIPAT ¢ BepOSTHOCTBK ¢AMHMIA pasofizerca. B muccepramuu
HukosaeBa IPCAJIOAKEH OPUTUHANBHBIN CIIOCOD PCry/IAPU3ANAN PACXONAMICIOCA HHTCIPAA
(M1 BEIIeCTBENIILIX ¢ «PEeryIapU30BAILDINY MIITerpas COBIAJACT C ucxomubiM). [locrpo-
elIbLi TaKUM 06PAa3OM aHAIOr HPOYHOBCKOIO JIOKALIOrO Bpemeln m(t, T) HACJIENYeT DAL
CBOMCTB GPOYHOBCKOTO JIOKAJIBHOTO BPeMeHH. B HacTnocTn, (byHKIHs ult,z) = Ef * m(t, x)
SABJISICTCS CAMHCTBCHHBIM PCIICHUCM yPaBHCHUS O)u — %283@11 = f(x), u(0,z) =0.

B mocsienieil riiase JMCCEPTALUM CTPOUTCA CEMEMCTBO CJIy4aMlIbIX MHTErPabIbIX Olle-



paTtopos B mpoctpanctse Ly(R?), yepeaunenue KOTOPBIX JACT PE30ABLBEHTY oncpaTopa H =
—iA +V(z), tme V(z) — HeoTpuuaTenbHas 1 OrpaHMYeHHAs HelpepblBHAS (yHKIHS, Y0-
BreTBOpsIoman yeaosuto V(z) = O(||z]|™*), a > 2 upu ||z| — oo.

3a 0CHOBY TaKOTO IIPECTABJIEHUS PE3OJILBEHTBI, KAK CPEJIHEI0 3HAUEHU: UHTErDAJIbHOIO
omepaTopa, OBIIO B3SITO MPEACTABJICHUE PE30JIbBCHTBI KaK MpeobpasoBanus Jlammaca akc-
IIOHEHTHI, BEPOSITHOCTHOE TIPEJCTABJIEHIe KOTOPOil xopoino u3secTHO (dopmyrna PefiHmana-
Kana). MeHno, pesosibBeHTa OepaTopa H JOMyCKaeT IPEeICTABICHEC B BUAE MOTPACKTOD-

HOI'O yCpeAaHeH A Ciyd alfHo1o oneparopa

Ay f— /e”\T flwg(T)) e~ o V(wslsDds g
0

rie w,(T) — JBYMEDPHBIA BUHEPOBCKUI IPOIIECC, Yia0BIeTBOpsommii yeaosuio w, (0) = z. Tak
KaK TPACKTOPHSA ABYMCPHOTO BUHCPOBCKOTO TPOMECCA 3aMCTAET Ha TJIOCKOCTH MHOXKECTBO
HYJIeBOR JIeOeroBo# Mepul, 10 oueparop A, 11e MoKer ObITL UPOJOJLKEH JI0 HEIPEPLIBIOr
omepatopa B Lo (R?).

B mucceprainmu Aprema Hukonaesa 1ocrpoeHo Apyroe ceMeicrso CilydailbiX olepa-
TopoB R, ycpesHeHUe KOTOPOTO TaK¥Ke JaeT BePOSTHOCTHOE NPEICTAB/EHNE PE30IbBEHTH]
omepaTopa H, 1O, B OTJIUYHE OT BLIMNEYMOMSAIYTOTO TTPEJICTABJIENNs, OePATOPLI 3TOTO Ce-
MEHCTBA € BEPOATHOCTBIO eIUHUIA AOMYCKAIOT IPOJOKEHNE N0 OIPAHHTIEHHBIX HHTErPATb-
neix onepatopon 5 Lo(R?). Do nocrpoenue noTpebosaio oT asTopa nezaypamol nzobpe-
TaTeabHOCTH. B muccepTanuu oTaeabpHo paceMmoTrpen caydai V= (. B stom ciydae yzasoch
0DOUTHCH MCTOAME CTAHIAPTHOIO QYpLe-aHAIN3a, HMCHHO, COOTBCTCTBYIOIUN CiIyTalHBI]
orepaTop OBLT MOCTPOEH KAK OMepaTop THIA CBEPTKU W OLLIO HaleHO SIBHOE BBIparKeHHe
Jns npeobpasosaunsa Pypoe aapa. B obimeit cutyanun (korja norennuan Vo HEHYIEBO),
JHCCEPTAHTY IPHILIOCH UCIOMb30BATE 000DMEHHbIE COOCTBEHHEBIE (PYHKIIMH HEITPEPLIBHOIO
CIICKTpa. oIepaTopa H M COOTBETCTBYyLICe 000bmeHHoe mpeobpasopanue Pypre.

B juccepralinm nojiy4eHbl HOBble HHTEPECHBIe PE3YIBTATHI B TEOPHH CIYUalHBIX MPOLEC-
COB. ABTOP JHUCCCPTAIIUN TPOACMOHCTPUPOBA BIQJCHUAC MIMPOKHM CHEKTPOM MaTeMaTHIC-
CKHX MeTo[0B. Pabora HammcaHa 9eTKUM MOHSITHBIM SI3BIKOM M XOPOIIO CTPYKTYPHPOBAHA.
OTaenpHO ceayeT OTMETUTD IMIUPOKUH HAayUHBIR KPYro3op aBTopa auccepranuu. Kpome up-
CTO BEPOSITHOCTHBIX METOJOB B JUCCEPTAIIMU UCIO/IBIYIOTCH METOJ(bL U [10X0/IbI CLIEKTPaIb-
HOW TEOPUU OMEPATOPOB M MATEMATHUIECKON TEOPUH PACCETHUL.

Awropedepar NpaBHIILHO OTPAXKAET COJIEDKAHUE JUCCEPTAITIN.

B mauccepratuu 6611 06HAPYYKEH Psijl HETOYMHOCTEH PeJaKIMOHHOIO XapaKTepa:

1. Ha cTpanuie 15 BMeCTO «ypaBeHHe» JOJKHO ObITh «YDaBHEHUES.

2. IIpu onpenesennu npocrpatersa Wi (crpanuua 78) 6bu10 6Ll IPABHIBHO YTOUHHTD,
YTO PaCCMATPUBAETCSI TPOCTPAHCTRO CIYUAHHBIX (DYHKIMI ¢ BEPOSITHOCTHIO eHUIA JTeXKa-
mux B mpocrpanctse Cobonmera Wi, a HopMma B 9TOM HPOCTPAHCTBE €CTh IPOCTO CPEJIHEE
3HateHne COBOEBCKON HOPMEL.

3. B nokazarenncTBe Teopemsl 3.6 Ob110 6b1 YMECTHO HATTOMHHUTD, TJI€ ONPEIEsIsIach KOH-
cTarnTa m.

[TomuepkHy, UTO YKA3AHHBIE 3aMEUAHMS ABISIOTCSH TeXHUYECKUMU U He YMAIAIT 3HATU-

MOCTH AHCCEePTAlMOHHOI'O UCCJIeAOBAHNMA.



¢ cumTaro, 4TO AUCCePTAIIMOHHAA pabora A.K. Hukonaesa «O606méHHbIe Tpoliecch JleBu
1 CBSI3AHHLIC C HUMHU OIICPATODHI» YAOBICTBOPACT Tpe6OBAHNAM, IPEIbIBIACMBEIM K UCCEP-
TalUsM Ha COMCKAHHE YYeHOW CreneHu KanuiaTa (bH3UKO-MATEMATHICCKUX HAyK 110 Clie-
nuanpHocTu 1.1.4 — «Teopust BEpOSITHOCTeH W MareMaTytecKas CTATHCTHKA», & €€ aBTOD,
Huxousaes Aprem KoHCTaHTHHOBUY, HECOMHEHHO 3aC)IyKMBACT IIPUCYXKJIECHUA €My Y'1€HOU

cTelneHn KaHaugaTa (bI/I3I/IKO-Ma.TeMa,TI/I'-IeCKI/IX HayK.
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KAHINIAT (PU3NKO-MATEMATHIECKAX HAYK,
CTApIIUi HayIHBIA COTPYIHHUK nabopaTopuul OHOCTATUCTUKA
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CrenuajibHOCTh, [0 KOTOPOi 0UIMAIILHEIM ONIIOHEHTOM 3aIllMIIEHa IUCCepTanys:
1.1.4 — Teopus BepOATHOCTEH M MaTeMaTHIecKas CTATHCTAKA
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