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5. HaykoBo-TexHiYHa po6oTa

Hasga po6oTH (YKp)

AHaniThyHi MeTOOY NOCTiI)KEHHS CTOXaCTUYHUX NUdepeHLialbHUX PiBHSIHb

Haspa po6oTH (aHrJ1)

Analytical methods of stochastic differential equations

Pedepar (yxp)

O6'exT HmOCTHIXEHHS - CTOXaCTU4Hi AudepeHLianbHi piBHSHHS 3i cTpub6Kamu. MeTa - BUSBJIEHHS [OCTAaTHIX YMOB IJIst
€proiMYHOCTi pO3B'A3KiB AudepeHLialbHAX PiBHSHb 3i CTPMOKAaMM, BUKOPMCTAaHHS Ta OLiHKAa PiBHSHb 31 CTpUOKamu 3 MajluM
napameTpoM Mpu KoedillieHTi MepeHoCy MAJisg OMUCY 3allyMJIEHOTO CJIa6KOro CUTHasly, BUSIBJIEHHSI JOCTaTHIX YMOB [JIst
IudepeHLiioBaHOCTI MMOBIDHOCTI IEpexofy, 3aCTOCYBAaHHsl y 3aJadax aKTyapHoi Ta ¢iHaHCOBOi MareMaruku. Mertomgu -
MoBipHicHI MeTonu, metoau Bensoussan A., Lions J.-L., Papanicolaou G. [locnimkeHO MeTOAM i NMPUHOMH JOCHiIKEeHHS
IudepeHLiaTbHUX PiBHSHb 3 YACTUHHUMU IOXiZHMMM NapaboJliyHOTO THUITy, HA MiCTaBi SIKUX BUBOJUTUMYTbCSI JBOCTODOHHI
OL[iHKM (yHIaMeHTaJbHIX PO3B'A3KiB 11 MapabosiyHOro PpiBHSAHHS. 3a JOINOMOIOI0 TMOOYAOBAHUX [BOCTOPOHHIX OIiHOK
BUBOJUTHMYTbCSl JOCTATHi YMOBU [Jisl iCHYBaHHS rinoresu [Ibo6iiHa, KA [03BOJMTh Hafali BUIMCYBAaTH OLIHKU MIBUIKOCTI
361KHOCTI [0 €proju4HOro pO3NOoAiny. B sKOCTI MeTony IOBENEHHS BUKOPUCTOBYBAaTUMETbCSI HaOGJIMKEHHs Ge3llepepBHUX
MIPOLECiB BiJNOBIZHMMM JIaHIIoramMu MapkoBa. BuKoOpuCTOByBaTMMYTbCSl MopaudikoBaHi MeTromgu i mpuiiomu, po3pobJieHi
BeperennukoBuM A.IO., Bismut J.M., Stroock D.W., S.R.S. Varadhan 1151 nocifskeHHs TinoesinTuyHOCTi napaboiyHuX piBHSHb 3
YaCTUHHUMMU IOXiJHUMH, B pe3yJbTaTi 4Oro Oy[yTh BUSBJIEHI JOCTaTHI YMOBU [Jisl iCHYBaHHS MOXiJHUX [IO JPYroro MOpsOKY
BKJIFOYHO [17151 GYHIAMEHTAJILHOTO PO3B'sI3Ky MapabosliyHux cucteM. Pesynbratu HJIP BIIpoBajKeHO B HaBYaJbHUIA MPOLEC IIPU
BUKJIQJIAHHI HaBYaJIbHOI Aicuuiiiny "AxTyapHi Ta (iHaHCOBI pO3paxyHKH' CTyAEHTaM CIleliaspHoCTi "AKTypHa Ta ¢iHaHcoBa
maremaTtuka' CO "MaricTp" ¢akysipTeTy MaTeMaTHKU Ta iHQOPMALiHUX TE€XHOJOT JJOHEIbKOro Hal[jOHAJbHOTO YHiBEpCUTETY
MOH VYkpainu.

Pedepar (aHr1)

Object of study - stochastic differential equations with jumps. The goal - to identify sufficient conditions for ergodicity solutions
of differential equations with jumps, use and evaluation equations with jumps of small parameter at transfer coefficient to
describe noisy weak signal detection conditions for sufficient differentiation probability of transition problems in the application
of actuarial and financial mathematics. Methods - probabilistic methods, techniques Bensoussan A., Lions J.-L., Papanicolaou G.
The methods and techniques study of differential equations of parabolic type on which the Bilateral be output estimates for the
fundamental solution of a parabolic equation. With built bilateral assessments be output sufficient conditions for the existence
Doblina hypothesis that will continue to prescribe the rate of convergence to ergodic distribution. As a method of proof used the
approach of continuous processes corresponding Markov chains. Used modified methods and techniques developed
Veretennikov AJ, Bismut JM, Stroock DW, SRS Varadhan for research hipoeliptychnosti parabolic partial differential equations,
leaving sufficient conditions are found for the existence of the second order derivatives including fundamental solution for
parabolic systems. The results of research implemented in the educational process in teaching academic Disciplines "Actuarial
and financial calculations" masters specialty "Actuarial and financial mathematics" of the Faculty of Mathematics and
Information Technologies of Donetsk National University of MES of Ukraine.

Ingekc YIK: 340.1, 519.21

Kozu remaruynux pyopuk HTI: 10.07.61
6. HaykoBo-TexHiyHa npoayKkuis (HTII)

HTII 1



Hassa npoaykuii (ykp): HaBuasipHa gucuuruiiHa "AKTyapHi Ta ¢piHaHCOBI pO3paxyHKU" - METOAVKA HaBYaHHS
Hassa npoaykii (aurJ): discipline "Actuarial and financial calculations”

OuikyBaHi pe3yJIbTaTH:

T'anyss 3acrocyBaHHS: 66. JlonoMiXXHA Ais/IbHICTb Y cdepax (piHAHCOBUX MOCIYT i CTPaxyBaHHS

Onuc npoaykuii (yKp): MeTolo HaBuaabHOI JUCHUIIIIHU "AKTyapHi Ta (iHaHCOBI PO3PaXyHKU" € HaBYaHHS BUPIIIEHHIO
MIPUKJIAJHUX 33[1a4 TeOopii BUNaIKOBUX MPOLECIiB, aKTyapHOI Ta (PiHAHCOBOI MATEMATHUKY, 11O HE MiaI0ThCS BUBUEHHIO YEPE3
TpanguLiiiHi 3ac061 KJIaCUYHOI MaTeMaTHKK; MeToiaM (POpMMali30BaHOTO OIMCBY CUCTEM, NIpoleciB, siBul. [I[porpamma
HaB4YaJIbHOI JUCLUIIIIHY BKJIIOYa€ B ce6e YOTUPU 3MiCTOBHUX MOJIYJIi, @ TOYHiLIe: KIACUYHY MOZEJb PU3UKY Ta ii JOCTiIKeHHS,
BUKOPUCTaHHA allpOKCUMaILii [j11 pO3B'A3aHHA NPUKJIAJHUX 3334, ypaxyBaHHS BILIMBY PEKJIAMU Ha JisJIbHICTb CTPAXOBOi

KOMIIaHii Ta METOZIM OTPUMAaHHS PiBHSIHb 1151 UMOBIPHOCTI HE6AaHKPYTCTBA CTPAXOBOI KOMIIaHii.
ConjianbHO-eKOHOMIYHa cripsimoBaHicTe HTII:

Cragis 3aBepmenocti HTII: 3git o HIJIKP

BnposazykenHsa HTII: BipoBazkeHO

CTtpoku BrpoBaasKkeHHs: 2015

Bupo6Huk npoaykuii: JouHY

CnoskuBavi npogykuii: ctrynentu CO "Marictp”

IepcneKTHBHI pUHKH: PUHOK OCBIiTHIX nocyr Ykpainu ta CHJI

IIpaBa iHTeJIEKTyasIbHOI BJIACHOCTI: 32 3aKOHOM HajleskaTb aBTopam Ta JloHHY

dopmu Ta ymoBH nepepavi npogykuii: HapdaHHs nepcoHany

7. Biosriorpagiynuii onuc
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