Omnucanue (KpaTKO) Ha HAy4YHUTE JOCTU2KEHUA U TAXHOTO 3HAYCHUE
Ha npod. 18 Miagen CserocsiaBoB CaBoB 3a y4acTHe B KOHKYPC 32 4JIEH-KOPECIOHJEHT 10 4.3 aj.3

ot , IIpaBunnuk 3a usbupane Ha akagemMunu (AefCTBUTEHN YICHOBE) W WICH-KOPECIOHJeHTH (IonucHu 4ienose) na BAH®

Kannunarsr e cuenuaancT 1o Teopusi Ha BEPOATHOCTHUTE, KOHTO paboTH Ha rpaHuiiaTa Ha 0OJIACTH KaTO BEpO-
ATHOCTHU, (DYHKIIMOHAJIEH aHAJN3, ACUMIITOTUYEH aHAJIN3 U creruaHu dbyHkiuu. HeroBure nmpurocn morat jia ce
KJIACUPUITUPAT KATO: PA36UBAHE HG MEOPUA U B6B6ENCOGHE HA HOBU 00EKMU; paspewasare Ha npedudsuramenti
0MBOPEHU NPOOAEMU; PA3AUYHY PESYAMAMU 0T BAHCHOCTTL 3G, HAYYHO-NPUNOHCHUME HANPABAEeHUA. PesyrTaruTe oT
[EeHOCTTa Ha KAHIUIATA CA [OJIYYEeHU B ChTPYIHHYIECTBO ¢ Has 20 MeXKIyHApOIHU ydeHW; myOaukyBanu ca B 34
myGJmKanyy ¢ uMIakT gaxrop; murupanu ca Hezapucumo Hayl 300 by (Has 220 WbTH B CTATHU ¢ UMIAKT (HDAKTOD)
7 ca JIOKJaJIBaHU 10 mokaHa Ha HaJ 40 nayunu cwoutus. [lo-yomy me cymupame Hail-BaXKHUTE JIOCTUXKEHUST

1. PABBUBAHE HA TEOPUA U BBHBEXK/JIAHE HA HOBU OBEKTHU

e Cnexkmpaara meopus Ha Hecamocnpeznamu Maprosckru no./zyapynuﬂ - BbBEJIEHA € paMKa, 33 U3-
cyleiBaHeTO Ha HecaMocipersaru MapKoBcKy mosyrpynu (HecaMOCIHPErHaTH OLePaTOPH ), KOUTO Heobpamu-
MO Ce TIPEIUJIUTAT C KJIaCHIecKn qudy3un (CaMOCIIPETHATH ONIEPATOPH ); 38 ce6eII0I00HN JIsICHO-HETPEK' bCHATH
MapKOBCKHI IIPOIECH € pa3BUTa O0Ia CIEKTpaJIHa TeOpHsl, IPU KOETO €& M3YUCICHU sIBHO (DEHOMEHU KaTO
zunoxoepcusnocm (Bunanu) u npaz na cnexmpanno pazsumue(IleiiBuc); Tazu paMKa Bede CILyXKU 33 TOCTIe -
BaIllll U3CJIeJ[BAHUSL U BbBEXKJIAHETO Ha HOBU ChibpKaresnu nonstus (Ilaru u Casos, Memo. Amer. Math.
Soc., 183 crp., 2021+; ITaru u Casos J.Spec. Theory, 49 ctp., 2017; I[Tatu, Casos u 2Kao, Ann. Probab., 46
cTp., 2019; obmo: 17 nurupanusi).

o Ddynrxuuu na Beprwailin-zama u meopus Ha exKcnorHeHuuaaHume GYHKUUOHAAU HA TLPOUECU
Ha Jlegu - MOTUBHpAH OT TOPHUTE MU3CJEABAHNA, KAHIMIATHT BbBEXK/IA U U3CJIEIBA B IIHJIHOTA CIEIUAJI-
ouTe QyHKINKM, KOUTO Hapuda (GyHKIuH Ha BepHImaiin-rama, U Ha TIxHa 0a3a Mpejara eIuHHa, TEOPUs
Ha eKCIIOHCHIIMaJIHUTEe beHKLLI/IOHaJH/I Ha IIpo1ecu Ha ﬂeBI/ﬂ TEe3U (byHKL[I/II/I nMaT CbIIECTBEHU IIPUJIOZKEHU A
[IOHEXKE Ca TACHO CBbp3aHU ¢ MapKOBCKOTO ceberoiobue, obXBaIaT peiuia J100pe M3BECTHU CIIEIHATHI
byHKIMA U ca KJIFOY0BO KOJMIECTBO 33 M3yYABAHETO HA PA3JIMYHU KJIACOBE CIyYailHU BEJUYNHU, Bb3HUK-
Ballll B aKTUBHU Hay4HU 00JacTH Karo ciaydaitna reomerpus u ap.(Ilaru u Casos, Elec. J. Probab., 101 crp.,
2018; ITaru, [Tapmo u Casos J.Lon.Math.Soc., 26 ctp., 2017 u apyru nybaukaiyu ¢ obuio 77 MUTUpaHus).

o Teopus na Ppayxmyauuume na npouecu Ha Jesu 3a maaxu epemena. Ilomenyuaara meopusi-
paspaboTeHa e MeTOJIOJIOTHsI 3a U3ydBaHe Ha MMOBEJEHUETO Ha MPOIecH Ha JIeBu 3a MajKu BpeMeHa, KOsTO
HEOYAKBAHO Ce U3TPaXKJa BbPXY TEXHUKATA 33 aHAJOIMYHOTO MOBEJIEHNE HA DE3KPARHOCT U KOSATO TIacHa
U3CJIe/IBAHAS 38 MO-O0IIM IPOIECH; YACTUYIHO € pellleHa Xunore3aTa Ha JJOHU 3a TIaJIKOCT Ha CKAJTUPAIIATA
dbyuKIms (MOTEHIMATHA MSIPKA); Te3W U3CJIEIBAHNUsI HAMUDAT IMUPOKO MPUJIOKEHNE B MPUJIOKHUTE BEPO-
SITHOCTH W Hafi-Bede B 3acTpaxoBaresHara u ¢punancosarta mMaremaruka (Casos, Probab. Th. Rel.Fields, 19
crp., 2009; Yan, Kunpuanoy u Casos, Probab. Th. Rel.Fields, 19 ctp., 2011 u apyru mybaukamuu ¢ 00IIo
121 nurupanus).

1Hpm10>KeHo € Pa3UINpPEHO ONHCAHME HA HAyIHUTE JOCTHXKEHUS M TAXHOTO 3HAYEHHE, K'bJETO BCUYKH BKJIIOUEHHM TYK ACIEKTH Ca
pasryielaHu Oo-TI0APOOHO.

2N peure TyK ca B ocHoBara Ha npoekra MOCT, dunancupan no nporpamara Mapus-Crionoscka Kiopu n nsnbianen 8 UMU-BAH
u ¢ rocronpueMcTrBoTo Ha Universitat Wien B rpynara Ha npod. Ilaxepmaiiep.

SKaH;m;LaTqﬂ‘ 3amuraBa,, JOKTOp Ha HaykuTe" nmpe3 2017 ¢ Tema ,,Teopusi Ha eKCIIOHEHIMATHUTE (DYHKIMOHAJIM Ha Iporecu Ha JleBu®.
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Hara:

2. PA3PEIIABAHE HA OTBOPEHU IIPOBJIEMU

Acumnmomura Ha NABMHOCTING HG CYNPemMym Ha cmadbunen npou,e(ﬂ - pa3pellieH € OTBOPEH
pobJieM, W3AUrHaT OT BUHraM, OTHOCHO MTOBEJIEHNETO Ha ILIBTHOCTTA Ha CyIPEeMyM Ha CTAOUJIHU IIPOIECH;
Ta3n paboTa € e/lHa OT OCHOBHHUTE B TEOPHATA Ha CTAOMJIHATE IIPOIECH, KOUTO JIaJ0Xa TJIACHK 3a DEeulla
no-1101pobuu 1 10-06utw uzcaeasanusd (Jouu u Casos, Ann.Probab., 11 crp., 2010, ¢ 06mo 27 nurupanus).

Bpayroeo dsudicenue ¢ 02PAHUMEHO 3A8PBULAHE 68 HYAANA U EHIMPONUYHO OMOABCKEAHE - Pa3-
pellieH e OTBOpeH mpobJeM, mocraper oT Benmkamunn n BepecTnku, 0oTHOCHO TOBeneHHETO Ha BpayHoBO
JIBUKEHNUE C OIPAHWYIEHO 3aBpbINAaHe B HyJaTa; U3rPaJeHa € MeTOIOJNOrus Ha 0a3aTa Ha NpuHyuna 36 eou-
HUMHUA 20AAM CKOK 38 U3yIaBAHETO HA TAKUBA IPOOJIEMH U € M3CJICIBAH BAXKHAAT (DEHOMEH eHMPOnUYHO
ombascreane; (Koub u Casos, Ann. Probab., 49 crp., 2016, ¢ 06mo 4 uurupanust).

Koncmpykuyusa wa noaodrcumennyu cebenodobru Maproscku npouecu - KOHCTPYUDAHU Ca B SIBEH
BUJ BCUYKHU TOJIOXKUTETHH, cebernomobun MapkoBcku mporecu, kouto craptupar oT () m Taka e pa3periexH
OTBOpEH IPobJIeM OT BpemeTo Ha JlammepTu; Tasu paboTa € efHa OT OCHOBHUTE 3 CETaIlHus OyM B n3ydaBa-
Hero Ha MHOroMepHu cebenoobuu nponecu(Bbeproan u Casos, Bul. Lon. Math. Soc., 14 ctp., 2010, ¢ 060
17 nurupanus).

Cswecmeysarne Ha dacro-obpamen npouec Ha Jlesu - u3BelieH € SBEH KPUTEPHUil 33 OMPEIEISTHETO
Janu mportiec Ha JleBu nMma JisicHO-06pATeH MpOIec WK - He, KOETO € TPYJEH MATEMATHIECKH TPOhJIeM; Ta3n
paboTa MpaKTUYIeCKN 3aTBapsl U3CJIEBAHUATA B TOBA HAIIPAaBJIEHNE, HO UJEUTE 3a pa3jaraHe B PeJl Ha IO-
TEHIMAJHATA [THTHOCT €& M3IOJ3BAHU OT KaHIUAATA 3a W3yuBaHeTo Ha ckasuparmure dyakmun (JoHn n
Casos, Ann. Probab., 11 ctp., 2010 u ome eana mybukanus ¢ o6 1 nurupane).

3. PA3/IMYHU PE3VJITATH OT UHTEPEC 3A HAYYHO-TIPUJ/IOXKHUTE HATIPABJIEHUA

Aromanaru dugysuu u modeaupare Ha duPyduonro deudtcerue 8 Cpeda ¢ NPENAMCMBEUS, - €THA,
OT IIbPBUTE PAa3pabOTKU BbLPXY JBUKEHHUE B CPEJIa C HeedHopodHy TIO CUJIa TPEIsITCTBHS, PA3IOJIOKEHN B
[IPOCTPAHCTBOTO ¥ II'bPBATa C KOJMYECTBEHO OIpEJIesIsiHe MPU KAKBa CHUJIA, HPENsITCTBUATA JIOKAJTH3UPAT
JIBI2KEHHMETO, MOPaJid KOETO Ce OYaKBa Jla € BakKHa 3a ObJENIOTO pa3BUTHE Ha 00JacTTa; B ObIrapcka
cpejia CTOXaCTUYHUST MOIX0/ K'bM aHOMAJIHUTE AUQY3UHN JIOIbJIBA AHAJUTUIHUS U U3IUCTUTETHUS U TOBA
JlonpuHacs 3a 1006poro passurue Ha obsacrra y nac (Caos u Toanno, Annal. I’IHP, 31 ctp., 2020, ¢ 06mio
3 nuTupaHus).

Teopus na seposmurocmume 8 anasuda Ha Monme-Kapao memodu - IbJIHO MATEMATHIECKO U3~
cnenBane Ha Monre-Kapio merosu 3a ypaBHeHneTo Ha Burnep ot KBaHTOBaTa MEXaHUKA, KOETO CE U3II0JI3Ba
3a cuMyJianys Ha paboTaTa Ha HAHOYCTDOicTBa; paborara e Bpb3Ka Ha Monre-Kapio meronure ¢ HsKOM
H0-IbAOOKK pe3ysraru or Teopus Ha BeposTHoctuTe (JIumos u Casos, Math. Comp. Simul., 18 cp., 2020,
¢ 0610 1 nurupane).

Modeaupare na dsusicenue Ha Huwkuy 68 mypbysenmnua cpeda. Epzoduwrnocm - usciieBane Ha
OCHOBEH CTOXaCTUYIEH MO/, KOWTO OIMMCBA WH/YCTPUAIHOTO TPOU3BOJICTBO HA HETHKAHN MATEPUAJIU, KATO
€ JIOKa3aHa eKCIIOHEHITUAJIHATA MY €PrOJIMIHOCT, KOETO € IIPEIIOCTaBKA 38 NKOHOMUYHOTO IIPOU3BOJICTBO HA
TaKNBa MaTepUaJIN; Ta3u pa3paboTKa e M3I0JI3BaHa B HH/yCTPUATHATA MATEMATHKA, & CHINO U 33 HaIPaXK-
nanero Ha To3u mogues (Kosb, Casos u Biobkep, SIAM J. Math. Anal., 13 crp., 2013, ¢ 0610 8 nuTupamnus).

Miagen Cagos
ITonmmc:

4PaBorara e B OCHOBATA HA CIIEUETBAHETO OT KaHI#M1aTa Ha BUCOKO-KOHKYpeHTHaTa nosunus FEsmee Fairbairn Junior Research Fellow
kbM New College, Okcdop.
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