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3akmouenne aucceprannonHoro copera MI'Y.011.3

M0 JHCCEPTALIHH HA COUCKAaNne y‘lellOﬁ CTENEHH KAaHAHAATA HAYK

Pemenue nuccepraunonnoro cosera ot «31» mas 2024 r. Ne 92
0 npucyxaennu bakaio Fabpuniy Anapeesnuy, rpaxaannny PO,

y'lcnoﬁ CTCenenu Kanauaara d)l'lilllKO-Mﬂ’l'eMaTH‘IeCKHX HayK.

Muccepraums  «BonbiuMe yKIOHeHMS MUl pereHepHpYIOIMX MOCIEAOBATENBHOCTEHY IO
cneunanbHocTH 1.1.4 — «Teopust BEPOATHOCTCH M MaTemaTWyeckas CTATHCTHKA» MPHHATA K

3alUTE NUCCEPTALIMOHHEIM coBeToM 29.03.2024, npoTtokon Ne 3.

Couckarens Bakait Taspuna Auppeesny, 1995 roza poxnenus, B 2019 roay okoHuma c
OTIIMYHEM MeXaHuKO-maTeMaTHueckui daxynster MI'Y umenn M.B. JlomoHocoBa Ha kadenpe
MaTeMaTH4YeCKON CTATHCTHKH M CIy4YalHBIX npoueccos, B 2023 roxy OKOHYHMJI aclHpaHTypy

MEXaHHKO-MaTeMaTH4eckoro dakynsrera MI'Y umenn M.B. JlomoHOCOBa.

Conckarens paGoraer Ha Kade/ipe MaTeMaTHUECKOH CTATUCTHKM ¥ CIlyYaifHbIX npoueccoB MI'Y

umenn M.B. JlomonocoBa Ha gomkHocTH HEXKenepa | kateropuy.

HMucceprauns BhInoaHena Ha Kadeape MaTeMaTHYECKOH CTATHCTHKH U CIIyYaifHBIX MPOLECCOB

MeXaHuKo-mMaTeMaTHueckoro daxynsrera I'B0Y BO «MI'Y umenu M.B. JlomoHocoBay.

Hayunpiit pykosoamrens — Illkiases Asnekcanap Bukroposuu, KaHmuaar ¢bu3uko-
MaTeMaTHYECKUX HayK, BEAYIIIMI HayYHBIH COTPYAHUK KadeIpbl MAaTEMaTHYECKON CTATHCTHKH H
ClyYyaliHBIX MPOLECCOB MEXaHHKO-MaTemaTHueckoro ¢akyasteta MIY umenn M.B.
JlomoHoCOBa.

Otlmuua.nbuue ONIMOHEHTDbI:

e IlaBnos KOpmii Jleonnaosuu — NMOKTOp HH3MKO-MAaTEMAaTHYECKHX Hayk, npodeccop,
TIaBHBIA  HAay4HBI COTPYAHMK (enepaibHOr0 roCyAapCTBEHHOrO OGIOMKETHOrO
y4pexaeHus Hayku (DeepalbHBIA HCCEN0BATENbCKUH NeHTp «Kapenbckuil HayuHblit
ueHtp Poccuiickoit akafieMuu Hayk».

e Tonuuii Basientnn AJsiekceeBHY — JIOKTOp (M3MKO-MaTEMaTHYECKHX Hayk, mpodeccop,
BE/IYIMH Hay4HBIA COTPYJIHMK JIabOpaTOpU¥ KOMOWHATOPHBIX M BBIYHCIMTENBHBIX
MeTo10B anreGpel U jorukn Omckoro ¢unnana ¢enepanbHOro rocynapcTBEHHOrO
OI0/)KETHOTO yqpemﬁcﬂm Haykd HMHCTHTyTa Maremaruku um. CJI. CoGonesa
Cubupckoro (‘)TI-ICJICHHﬂ Poccuiickoii akajemun Hayk.

e Panoskun Kupuiia Cepreesny — xanjuiaT GpU3NKO-MaTEMAaTHUYCCKHX HAYK, HAyYHBIH

COTPYAHHK JIaGOpaTOPHH MPHIJIAJHEIX BEPOSTHOCTHBIX W ITOPHTMHYECKHX METOJOB




Canxkr-IlerepOyprekoro otaenenus Maremartuyeckoro uHctuTyTa M. B.A. Crekiosa
Poccuiickoit akanemun Hayk.
JJIH MOJIOXKHUTEIIBHBIE OT3BIBBI Ha IUCCEPTALHIO.

Couckarens umeer 4 omyOnMkoBaHHBIE paboThl, B TOM 4Hcle IyOnuKanuit 1o Teme
auccepraiid — 4 paboThl, U3 HUX 4 CTAaThH, ONYOJIMKOBAHHBIC B PELEH3UPYEMbIX HAY4HBIX
U3JIaHUAX, PEKOMEHJIOBaHHBIX JUIl 3allMTBl B JUccepTalMoHHOM coBere MIY 1o

crenquaibHocTH 1.1.4 — «TCopus BepOﬂTHOCTCﬁ M MaTeéMaTH4YCCKasi CTaTUCTHKaY.

OcHoBHbIE My0JIHKALMM 110 TEME AHCCEPTAINM:

1. Baxau I'A. Bonbluue yKIOHEHHS JUls OOpBIBAIOLIErocsi 00OOIIEHHOro mpolecca
BoccTaHoBieHus // Teopus BeposiTHOCTei M ee npumenenus. - 2021. - T. 66. - Bo.
2.-C.261-283.

H® PHHI] - 0.349/1.43 n.a.

Bakay G.A. Large Deviations for a Terminating Compound Renewal Process // Theory of
Probability and its Applications - Vol. 66, no. 2 - P. 209-227.

H®D SJR-0.37/1.18 n.n.

2. bakai I'A. O XxapakTepusauud BEpOSTHOCTEH OGOJBIIMX YKIOHEHHH JuIs
pereHepupyomux nocuenosarenstocre // Tpymst MUAH. - 2022. - T. 316. -
C. 47-63.

H® PHHI] - 0.610/ 1.06 n.n.

Bakay G.A. Characterization of Large Deviation Probabilities for Regenerative Sequences
/I Procceedings of the Steklov Institute of Mathematics - 2022 - Vol. 316 - P. 40-56.

HD SIR - 0.28/ 1.06 n.n.

3. baxau I'A. O GONBIIMX YKJIOHEHHSX MOMEHTA JOCTHXKEHHS JAJIeKOro YPOBHS
ciyyaiHpM Oryk1anueM B ciydaitHoit cpese // Jluckpernas Matematuka. - 2022. -

T. 34.- Bem. 4. - C. 3-13.
HD PHHI] - 0.260/ 0.68 n.n.

4. baxai I'A. O GonblMX YKJIOHEHHSX MOMEHTA JOCTHXCHHS JAIEKOr0 HIKHErO
YPOBHS Clly4aiiHbM Giy)kanueM B clryyaiinoii cpexe // JluckpeTHas MaTemaruka, -
2023. - T. 35.- Bemn. 4. - C. 3-17.

HD PHHI] - 0.260/0.93 n.a.

Ha JAMCCEPTAlHIO H aB’rope(l)epa'r JOIOJIHUTC/IBHBIX OT3bIBOB HE I10CTYIIAJIO.



Beibop  oQuUMANBHBIX ~ ONNOHEHTOB  OOOCHOBBIBAICS ~ KOMIETEHTHOCTBIO B
COOTBETCTBYIONICH OTpacid HayKH, HaId4ieM IyOnqnkauuii B COOTBETCTBYIOmIEH cdepe

HCCJIEAOBAHHA.

JuccepTauHOHHDBII  COBET 0TMEYAeT, YTO MPEICTaBJIEHHAsl [HCCEPTaUMsA HA
COMCKAHHE Y4eHOM cTelneHn KanauaaTa Gu3HKo-MaTeMaTHIECKHX HAYK SIBJISIETCH HAY1HO-
KBaJHPHUKAHOHHONA padoToil, B KOTOPOH HA OCHOBAHHH BbINOJHEHHBIX aBTOPOM

HCC/1e10BaHMI [10JIy4YeHbI CJIeylolHe pe3yJibTaThbl.

B nepnoﬁ rjiaBe I10JlydcHa aCHUMIITOTHKA BCPOATHOCTH 6ospIIOrO YKJIOHCHHSA B

Hepcrynﬂpuoﬁ 30HEC yknonenuﬁ JUIs OprTBalOHlCFOCﬂ 06006111eHHOrO rpolecca BOCCTaHOBJICHHA.

Bo BTOpOIi riaBe MONyYeHb! albTePHATHBHEIE METOMBI JUIsl ONMHMCAHMS MapaMeTpoB
ACHMIITOTHKH BEpPOSITHOCTCIH 601BILIMX YKJIOHEHHH Ui pereHepUpyIOIHX

T0CIIe10BaTeNILHOCTEH, & TaK)Ke JUlsl TPOBEpKH yciioBus Kpamepa.

B Tperbeii ryiaBe MOJYdYeHB! ACHMIITOTHKH BEPOSTHOCTEH GOMNBMIMX YKJIOHEHHWH JUIA

TIEPBOTO MOMEHTA JIOCTHXXEHHS JIAIeKOT0 YPOBHsl CIIydaiiHbIM GITy)KIaHHEM B CIy4aifHOH cpene.

Jlucceprauys MMeeT TeOpEeTHYECKUH XapakTep. Bee pe3ynbTaTel, BHIHOCHMBIE Ha 3aLLHTY,
TPEICTABNAIOT 3HAYUTENbHbIA HaydHbli uHTepec. OHM MOryT OBITH MCIONB30BAHBI B
JATbHEHINX UCCIIEOBAHMAX PEreHepHpYIOIMX TI0CIE/I0BATENBHOCTEH], CITyalHBIX BTy KaanHii
B BO3MYILEHHOH cpejie, B CIy4aliHOM CLEHApHUH U APYTHX.

Jluccepranusi mpeacTaBiser co0oii caMOCTOATEIBIO0E, LEJIOCTHOC, 3aKOHYCHHOC
HcCJe0BaHMe, 00/1aaalomiee BHYTPEHHHM €JIHHCTBOM, M HMMeEET Ba)KHOE 3HAaYCHHE IS
Pa3BHTHH TCOPHM pereHepUpyIOIMHX nocacgosareanHocreii. Ilonoxkenns, BLIHOCHMbIE HA
3aIHTY, COACPKAT HOBBIC HAYHHBIC PE3Y/ILTATBI M CBHACTCALCTBYIOT O JIHYHOM BKJIaje
aBTOpa B HAYKY:

1. JUs o6phBaionierocs 0606MIEHHOro MPONEcca BOCCTAHOBJICHAS B HEPETYIAPHOH
30He YKIOHEHWH MOJyyeHa TOYHas ACHMIITOTHKA BEPOSTHOCTEH OONBIIMX YKJIOHEHHH B
JoKaIpHOH (opme.

2 HaiiieHs! abTEpHATHBHBIE BRIPAKCHHS N1aPaMETPOB ACHMITOTHKH BEPOATHOCTEH
GOJBIINX YKIOHCHAH PEreHEPHPYIONINX [0CIIE/I0BATEILHOCTEH.

3 JU1st IEPBOTO MOMEHTA JIOCTHIKEHH! JIaJIEKOTO YPOBHS CITyaiHbIM OIryK/laHNEM B

cyuaifHOH cpejic HOJlydeHa TOYHAsd acHMMITOTHKA BEPOATHOCTEH OONBIIKX YKIOHCHHH B

nokanbHO# opme,



Ha 3acenanun 31.05.2024 qnccepTaumoHHbIil COBET NMPHHSJ peleHne npucyauts bakaio

Fanpuliny AllIIPCCBH‘ly YUCHYI0 CTCIICHb KAHANAATA q;umxo-maTemaTuqecxux HayK.

[Ipu npoBeJieHHH TaMHOTO TOJOCOBAHHS NMCCEPTALMOHHBEIH COBeT B KomuuecTse 20
yesloBeK, M3 HuUX 10 JOKTOpOB Hayk IO creuuajbHocTH 1.1.4 — «Teopus BEPOATHOCTEH H
MaTeMaTuyeckas CTaTHCTHKAa», yYacTBOBABIIMX B 3ace/laHWM, W3 24 4esIoBEK, BXOJALMX B

COCTaB COBETA, IPOr0JIOCOBAJIH: 3a - 19, IPOTHB - HET, HE/ICHCTBUTE/IBHBIX OrojuTeTeHeH - 1.

3amecTuTeNnb npeacenareiis

JvcceprauHoHHoro coera MI'Y.011.3,
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