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Probability Theory and Mathematical Statistics

Àóä. 213 / Room 213

14.30 � 15.00 À.À.Ìîãóëüñêèé
Èíòåãðî-ëîêàëüíûå òåîðåìû, äåéñòâóþùèå íà âñåé ïîëóîñè, äëÿ ñóìì ñëó÷àéíûõ
âåëè÷èí ñ ïðàâèëüíî ìåíÿþùèìèñÿ ðàñïðåäåëåíèÿìè
A.A.Mogulskii
Integro-local theorems on the whole semiaxis for sums of random variables with regular
distributions

15.00 � 15.30 È.Ñ.Áîðèñîâ, Í.Â.Âîëîäüêî
Îðòîãîíàëüíûå ðÿäû è ïðåäåëüíûå òåîðåìû äëÿ U è V -ñòàòèñòèê, ïîñòðîåííûõ
ïî çàâèñèìûì íàáëþäåíèÿì
I. S. Borisov, N.V.Volod'ko
Orthogonal series and limit theorems for U and V -statistics based
on dependent observations

15.30 � 15.50 Å.À.Áàêëàíîâ
Î ïðåäåëüíûõ òåîðåìàõ äëÿ ôóíêöèîíàëîâ îò ýìïèðè÷åñêèõ ïðîöåññîâ
E.A.Baklanov
On limit theorems for functionals of empirical processes

15.50 � 16.10 À.Ï.Êîâàëåâñêèé
Ìîäèôèöèðîâàííûé çíàêîâûé ìåòîä òåñòèðîâàíèÿ ôðàêòàëüíîñòè ãàóññîâñêîãî
øóìà
A.P.Kovalevskii
Modi�ed sign method of testing Gaussian noise fractality

16.10 � 16.30 Ô.Ñ.Íàñûðîâ
Îáîáùåííûå èòîâñêèå èíòåãðàëû è ãàóññîâñêèå ïðîöåññû
F. S.Nasyrov
Generalized Ito integrals and Gaussian processes

16.30 � 17.00 Ïåðåðûâ / Co�ee break

17.00 � 17.20 Â.À.Òîï÷èé
Âðåìÿ âûðîæäåíèÿ ñðåçàåìûõ íà óðîâíå k íàäêðèòè÷åñêèõ âåòâÿùèõñÿ ïðîöåññîâ
V.A.Topchii
Extinction time for supercritical branching processes cutting at level k

17.20 � 17.40 Ä.È.Ñèäîðîâ
Î ðàâíîìåðíî ñèëüíîì ïåðåìåøèâàíèè ïîñëåäîâàòåëüíîñòåé ñêîëüçÿùèõ ñðåäíèõ
D. I. Sidorov
On the uniform strong mixing condition for sequences of moving averages

17.40 � 18.00 Â.È.Ëîòîâ
Îá îäíîé çàäà÷å ïðîâåðêè ãèïîòåç
V. I. Lotov
On some testing problem



18.00 � 18.20 Þ.Þ.Ëèíêå, À.È.Ñàõàíåíêî
Îïòèìàëüíîå îöåíèâàíèå â çàäà÷å ëèíåéíîé ðåãðåññèè ïðè íåâûïîëíåíèè íåêîòî-
ðûõ êëàññè÷åñêèõ ïðåäïîëîæåíèé
Yu.Yu. Linke, A. I. Sakhanenko
Optimal estimation in a linear regression problem without some classical assumptions

18.20 � 18.40 Í.Â.Ñàâèùåíêî
Óñòîé÷èâîñòü ðàçíîñòíûõ ñòîõàñòè÷åñêèõ óðàâíåíèé
N.V. Savishchenko
Stability of di�erence stochastic schemes


