Kageapa TEOPUI BEPOSITHOCTEH

BOJILIIOII CEMUHAP KA®EJIPHI TEOPUN BEPOATHOCTEIN -
Pykosonurensr — akajgemuk PAH, npodeccop A. H. Ilupsies

Sacemanue 13 HosiOpsi. IIpogomkurenbHocTh 3aceganus 1 vac 10 MuHyT.

A. A. Tonpaesa (npejzammuTra JUccepTaii, Hay IHBI PYKOBOIUTEb: KAHANAAT PU3.-MaTeM. HAYK, JOIEHT
Jlebene A. B.; mpoio/KuTeIbHOCTD JIoKIaa — 20 MUH.)

Tsaotcenvie £EOCMDL, IKCMPEMYMDL U KAACTMEPDL NUHETHLT CMOTACTNUYECKUT PEKYDPEHMHBLT NOCACIOBAMEND-
nocmed

B nuccepranum paccMOTPEHBI JIMHEHHBIE CTOXaCTUYECKHE PEKYyPPEHTHBIE ITOCIeI0BATEILHOCTH IIEPBOTO I10-
psinka. BBeeH HOBBIN KJtace pacrpeieieHnil, Ha3bIBaeMbIX OPOYHOBCKUME CMECSIMU, U U3YI€HBI NX CBOHCTBA.
[IpemoxeHn HOBBIM MOAXOM K JIMHEHHBIM CTOXACTHYCCKUM PEKYPPEHTHBIM ITOCIEI0BATEILHOCTSAM, CBI3aH-
HBIII C PACCMOTPEHUEM IIPOIECCA, YIOBIETBOPSIONIEIO CTOXACTHIECKOMY auddepeHnuabHOMY yPaBHEHUIO,
HabJIIOAEMOr0 [Uepe3 CJIydailHble MPOMEXKYTKH BpeMeHu. HaiimeHbl pasjmdaHble TPAHUILI 9KCTPEMAILHOTO
WHIEKCa I caydasi OpOyHOBCKUX cMmeceit. /lokazaHa TeopemMa O HENPEPBIBHON 3aBUCHMOCTH XBOCTOBOTO U
9KCTPEMAJILHOIO MHJIEKCOB, & TaKyKe paclpeieeHnil pa3MepoB KJIaCTEPOB OT paclpeeaennii Koadhduimen-
ToB. [lorydeHnl TOUHBIE PE3y/ILTATHI B CIydae TPOUIHOTO U OOOOIIEHHOTO JIAILIACOBCKOTO PACIIPE/Ie/ICHMH.
Paccmorpeno 0bobIieHne XBOCTOBOI'O U SKCTPEMAILHOIO MHAEKCOB Ha MHOMOMEPHBIH CJIydail ¢ IPHUIOKEHHU-
sIMH K BEKTOPHO - MATPUIHBIM CTOXACTHIECKUM yPABHEHUSIM.

B. M. MakcumoB (Poccuiicknii T'ocynapcrsennniii 'ymanurapusiii Yuusepcurer (PITY), mokrop
dus.-mareMm. HayK, Tpodeccop; MPOIOIKATETBHOCTD ToKIaga — 50 MuH.)

Cxema Bepnyaiu ¢ abcmpakxmmumu 8EPOAMHOCTILAMY

Jaercs onpejiesierre abCTPAKTHBIX BEPOSATHOCTEH 1 PACCMATPUBAIOTCS CJIyYaiiHble BEJTMIUHBI C TAKUME BEPO-
srHocTAMU. V3y4daercs cxema BepHysuin u jjaercs ee MHTEPIPETAIMS B CJIydae IIPOU3BOILHBIX a0CTPAKTHBIX
BEPOSATHOCTEN.

Seminar on november 13. The duration of the seminar is 1 hour and 10 minutes.

A. A. Goldaeva (preliminary presentation of Ph. D. thesis, scientific adviser: candidate of ph.-math.
sciences, associate professor A. V. Lebedev; the duration of the talk is 20 minutes)

Heavy tails, extremes and clusters of linear stochastic recursive sequences

In the dissertation we study the linear stochastic recursive sequences of the first order. We introduce a new
class of distributions, called Brownian mixtures and study their properties. We propose a new approach
to linear stochastic recurrent sequences associated with the studied process that satisfies the stochastic
differential equation, observed at random intervals. We find the different boundaries of extreme index for the
case of Brownian mixtures. We prove the theorem of the continuous dependence of the tail index, extreme
index and size distributions of clusters on distribution of coefficients. We obtain exact results in the case of
ternary and generalized Laplace distributions. We consider a generalization of the tail and extreme indices
to the multidimensional case with applications to vector - matrix stochastic difference equations.

V. M. Maksimov (Russian State University for the Humanities (RSUH), doctor of ph.-math. sciences,
professor; the duration of the talk is 50 minutes)

Bernoully scheme with abstract probabilities

The definition of abstract probability is given. The random variables with abstract probability and some of
their properties are considered. Also the interpretation of the Bernoully scheme in that case is given.
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