OT3bIB HAYYHOI'O PYKOBOJIUTEJIA

Ha guccepranmio HukomaeBa Aprema KoncranTunosuda «O600mEHHBIE IpoIiec-
cel JleBU M cBsA3aHHBlE C HUMM OIIEPATOPBI» HA COUCKAHUE YYEHOM CTeleH:
KaHgugaTa (GU3NKO-MAaTeMATHIECKHX HayK IO chermuaigbHocTd 1.1.4 — Teopus
BEPOSITHOCTE ¥ MaTeMaTUUeCKasl CTATUCTUKA.

Aprem Hukomnaes okonunn ¢pusudeckuii baxymsrer CII6I'Y u noctymmn B acru-
pantypy IIOMHU B 2020 roxy. ITox Moum pyxosoncrsom Aprem Hukomaes paborar
HaduMHAs C TPETHETO Kypca. 3a BpeMs paboThl HaJ, AuccepTanueii ApreM IposBHI
ce0sl BILyMUIHBBIM HCCIIEJOBATEIEM, CIIOCOOHBIM KaK IMPEOJ0JIEBATh 3HAYUTE/ILHBIC
TEXHUYECKUE TPYAHOCTH, TaK U BBIIABUTAThL U CAMOCTOSATEILHBIC UJICH.

Apremy OBUT TIPEIJIOXKEH PSIJT 3374, KOTOPBIE MOXKHO OXapPaKTE€PU30BaTh, KaK
IIOCTPOEHNE «HEKJIACCUIECKUX AHAJIOTOBY KIACCUIECKUX BEPOSATHOCTHBIX O6bEKTOB.

IlepBas 3ama4a, KoTopast OGbLIA EMY IPEJIOXKEHA, OTHOCUTCSA K IMIOCTPOEHUIO 0600-
merHOTO npoliecca Komu u ucciaenoBanuio ero ceoiicts. Taxue mpoliecchl ABIIIOTCA
0000IIIeHIEeM YCTONYUBBIX IIPOLECCOB JIEBH, MM COOTBETCTBYET IIOKA3ATENb yCTOM-
YUBOCTH PaBHBIN 2m+ 1 15T HeKOTOporo HaTypasbHoro m. O6o6IEeHHbIE TTPOIIECCHI
He MOPOXK AT CUETHO-3ITUTUBHYI0 MEPY B MPOCTPAHCTBE TPAEKTOPHUA, HO COXpa-
HSIOT HEKOTODBIE CBOIMCTBA KJIACCUYIECKUX MPOIEccoB JleBH, B YAaCTHOCTH, HE3aBU-
CHMOCTD U CTAIHOHAPHOCTH mpupartenuii. Ciaydait m = 0 oTBe9aeT KIacCHIECKOMY
nponeccy Kommu. ITpu m > 0 mpeobpazosanne Oypbe 0IHOMEPHOTO pacIIpeieIeHs
umeetr Bz exp(—C|p|?™ 1) u, cooTBeTCTBEHHO, He ABJAETCS BEPOATHOCTHOM ILIIOT-
HOCTBIO. Takue Mpouecchl MOXKHO PACCMATPUBATD JBOSIKO. BO-IEPBBIX KAK KOHETHO-
AJIATUBHYIO HEBEPOSITHOCTHYIO MEPY T.€, TaK HAa3BIBAEMBIH TICEBJO-TIPOIECC, ITA
Teopusi BeJeT Hadasa ¢ pabor FO.JI. Jlamenkoro, a Bo-BTOPBIX UX MOXKHO paccMaT-
pUBaTh Kak OOOOIIEHHYIO (PYHKIUIO, lex} 9TOM JeiicTBHE 0000IIeHHON GyHKIUN
Ha OCHOBHBIE OIIPENeJIeTC C IOMOIIBIO OMNEePAIUN BBHIYUCIEHNS MaTEMATHIECKOTO
oxunanus. Takoit (y2Ke BeposTHOCTHBLI) Hoaxox BegeT Hadado ¢ pador H.B. Cmo-
poaunoit, M.M. ®anneesa u M.B. Ilnaronosoii. Panee, B paborax M.B. IliaTono-
BOI1, OBLIM TIOCTPOEHBI 060OIIIEHHBIC YCTORIUBBIE Mpoliecchl JIeBr ¢ HeleabIM Ui ¢
IleJIBIM, HO YeTHBIM IoKasaTreleM ycroitumBoctu. Pabora Hukonaesa mpencrasis-
eT u3 cebsg pa3BUTUE ITUX HAeH, eMy YAAJIOCh PACCMOTPETh TaKKe CIIydail HeJIbIX
HEYETHBIX 3HAYEHNUH MoKa3aTesa ycroitunBocT. C MOMOIIHI0 060BIIEHHOTO IPOITEC-
ca Komu B pabore Aprema Hukosaesa GblIa MOCTPOEHA BEPOSITHOCTHAS AIIPOK-
cuManust perreHus 3agadu Ko [1j1st 9BOJIIOMHOHHOIO YPABHEHUSI, COAEPKAIIETO B
MpaBoit YACTH OTIEpPATOp CBEePTKHU ¢ obobmmennoit dbynkmeit |z ~2™~2. Takske 6L
JIOKa3aHBI TIPeJIeIbHBIE TEOPEMBI O CXOJUMOCTH MATEMATHIECKUX OKUIAHUN (DYyHK-
IIHOHAJIOB OT CYMM HE3aBUCHMBIX CIIyJailHBIX BEJIMYUH CO CTEIEHHON aCHMIITOTHKOM
XBOCTOBOT'O paclpejiesieHusl K 0000IIeHHBIM pacipeaeneHnaM Ko,

Bropast 3ama4a, KoTopasi ObLIa IpeioXKeHa ApTeMmy, cOCTOsjIa B IIOCTPOECHUU
AHAJIOra, JIOKAJIBLHOIO BpEMEHU Jilst mpouecca o w(t), rae w(t) — crangapTHLIH BUHe-
POBCKHUIA IPOTIECC, & 0 — KOMILJIEKCHOE YHCII0, YAOBIeTBOpsitomee yeiosuio Arg(o) €
(0, /4]. IlocTpoeHue aToro aHajora noTpeboBaiio oT ApreMa He3aypsi(HON n306pe-
TATEJILHOCTH, TAK METObI, PAOOTAIOIINE B BEII[ECTBEHHOM CIIytae, 37eCh OKa3aJiCh
HempuMeHHMBI. ApremM Huxosaes mocTpouns BecbMa HETPUBUAJIBHYIO PEryJIsIPH3a-
M0 PACXOISAIIEroCs HHTErPaJia.

Iocnenusis 3aja4va, KoTopas Oblia moctasieHa mepesa Apremom HuxosaeBbiM,
COCTOSITA B MOCTPOCHHM CeMEHCTBa CIydailnbIX orepaTopos B Lo(R?), yepeanenue



KOTOPBIX [[3eT Pe30JbBEHTy AByMepHoro omeparopa LlIpémmurepa —A + V(z) c
HEOTPHUIATEILHBIM, HEIIPEPBIBHLIM, OIPAHMYEHHBIM U CYMMUPYEMbBIM ITOTEHIAAIOM
V. Jlanmas 3a/1a9a 0Ka3aJach BECbMa CJIOXKHOU U oTpeboBasia 0T ApTeMa HCITob-
30BaHME TOHKHX aHAJIMTUYECKMX MeTONoB. B BhIpakeHuWe I spa CIydalHOTO
ollepaTopa BXOIAT CTAHAAPTHBIA IByMEPHBIN BUHEPOBCKHUII Ipoliecc 1 00600IIeHHbIe
cobcTBeHHBIE (DYHKIUI HEMTPEPHIBHOIO CIeKTpa oneparopa IIIpénunrepa.

Cuntaro paborty A.K.Hukonaesa ycremtoii, a camoro Aprema — CIIoCOOHBIM KBa-
JIPUIUPOBAHHBIM HKCCJIE0BATENEM, TOTOBBIM K CAaMOCTOATEIbHON HayIHOH mes-
TEJILHOCTH.

41 cuuraro, uTo muccepTanuonHas pabora A.K.Hukomaesa «OG6o6ImEHHBIE TTPO-
1eccel JIeBu u CBSI3aHHBIE ¢ HUMU OIIEPATOPBI» 110 CBOEMY COJIEP>KAHHIIO COOTBETCTBY-
er cmenuagbHocTH 1.1.4 — Teopusi BepoATHOCTENl U MaTeMaTHIecKas CTATHCTHKA, &
ee aBTOp HECOMHEHHO 3aCJlyKUBAET [IPUCYXKIEHN eMy YIeHOH CTeleHU KaHIuIaTa
bUBUKO-MaTEMATHIECKUX HAYK.

JOKTOP (PU3MKO-MATEMATHIECKUX HAyK, BeIyIIUi
HAYYHBI COTPYJAHUK JIaBOPATOPUH PUKJIATHBIX
BEPOATHOCTHBIX U  AITOPUTMUYECKAX METOLOB
Cankt-IleTepOyprckoro OTHesleHHsI MaTeMaTHde-
ckoro uncruryTa umenn B.A.Crexkimosa PAH
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