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6 HOsAOps — O. B. Pycaxkos (CII6 I'V, maTemaTuko - Mexanuueckuii gpaxyabrer)
CyMM'bL HEe3a6UCUMDBLT nC@GaOﬂyaCCOHOGC%UZIZ npoueccos u ux CTOOUMOCTND
K a-yecmotinuevim u dpobrovim npoueccam Oprwmetina- Yaenbexa-Jlesu

[IceBmomyaccOHOBCKHE MPOIECCHI OMMCAHBI B TJlaBe X 3HAMEHUTONH MO-
Horpadun B.@emtepa (T.2) Kak cyOOpIuHAINS, TPUMEHEHHAS IIyacco-
HOBCKHM TIPOIECCOM K HE3aBUCHMOII OT HEro MAapKOBCKOW IIOC/IE/I0Ba-
TEJIbHOCTU CJIyYaflHbIX BeJnmduH. MBI paccMOTpUM CyMMBI TaKUX He3a-
BUCUMbBIX IICEBAOIIYaCCOHOBCKHUX IIPOHIECCOB, IJId KOTOPbIX HO,ZLLH/IHéH—
Hasl TOCJIeJI0BATEIbHOCTh COCTOMT W3 HE3aBUCHMBIX OJIMHAKOBO pac-
[PEJIEIEHHBIX CAYYalHBIX BEJUYMH W3 O0JACTH HPUTIKEHUS K CHM-
METPUIHOMY (-yCTOMYMBOMY 3aKOHY, BKJIOYAsl W TayCCOBCKWII CJIy-
vait. [Ipu pasjaumvubIx pacupeeseHusx CyMMapHONl WHTEHCUBHOCTH Be-
JIYIIAX ITYaCCOHOBCKUX IPOIECCOB MBI IOJIYYaeM IIPeJIeIbHbIE TPOIEC-
cbl, ommcanuble B Mojenax "renekom-mporeccoB” (M.Kait, M.C.Takky,
JI.Bosibriepr), Ha3BaAHHBIE ABTOPAME (-YCTOWIMBBIMU 1 JAPOOHBIME IIPOIEC-
camu Opmurrreitaa- Yien6eka-Jlesu. B jmokiajze mpesmnoaraercst oo6cyxie-
Hue HpI/IHO}KeHI/IIU/I nccjeayemMmoro O6'])€KTa K MOIEJIAM IIPOIEHTHBIX CTaBOK.

November 6 — O. V. Rusakov (St. Petersburg State University, mathematics and mechanics
faculty)
Sums of Independent Pseudopoissonian Processes and Their Convergence
to the a-stable and Fractional Ornstein-Uhlenbeck-Levy Processes

The Pseudopoissonian processes are studied in chapter X (v.2) of the
famous Feller’s monograph. They are introduced in a sense of subordination
of Markov sequence to the independent "leading"Poisson process. We
consider sums of such independent Pseudopoisson processes for which
the subordinate sequence consists of i.i.d. random variables belonging
to the attraction domain of the symmetrical a-stable law including
the gaussian case. Under certain distributions of the total intensities
of the "leading"Poisson processes we obtain as a limit the processes
which are described in models for Telecom processes (I.Kaj, M.S.Taqqu,
R.L.Wolpert), and which are named (by authors) as a-stable, fractional
Ornstein-Uhlenbeck-Levy processes. In talk we discuss applications of the
proposed scheme to a stochastic modelling of the interest rates.
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