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PyaeHKo

OcsiTa
Ounnom wmarictpa, npuknagHa wmartemaTtwuka, Hayionansuuii TexHidHWUI
Vuisepcutetr Vpainn “KII", ®@iznko- Texrivunii Inctutyt, Knie, YkpaiHa

cneujianbHICTIO  Teopis
IHCTUTYT MaTemaTukm

Kangnpatr dQisunko-matemaTu4Hmx Hayk 3a
AMOBIpHOCTEli Ta MaTemMaTu4yHa CTaTUCTUKA,
HauionansHoi Akagemii Hayk Ykpaiuu, Knig, Ykpaina

KananpaTcbka gucepTauis

JlokanbHi  yacu
nepeHopMyBaHHSI

camMmonepeTnHy 414 FayCiBCbKl/lX BUNagKoBuUx nonie Ta

Angpiii Anatoniiosny doporosues

Noceig poboTn

iHxxeHep, Kuig, VkpaiHa
Peanizauist 4ncnoBmx mMeTomiB po3B'si3Ky 3a4a4 MexaHiku TBepgoro Tina Ha mosi C++

acnipaHT, [HcTutyT matematuku, Kuis, YkpaiHa
Bigain Teopii Bunagkosux npouecis

MOSIOALINIA HAyKOBWUA CNIBPODITHUK, HayKOBWii CniBpobITHUK,

maTtematuky, Knis, YkpaiHa

IHcTuTyT

Bigain Teopii BUnagkoBux npouecis

acucteHnT, Kuiscbkuii HauyioHansuuii  yHiBepcuTeT imeHi Tapaca LllesyeHka,
@DakynbTeT KoM 'toTepHUx Hayk Ta kibepHeTuku, Kuis, YkpaiHa
MpakTuyHi 3aHATTS 32 KypcamMu JiHIAHOT anrebpy Ta AOCHIGKEHHs onepauiii

acuctenT, HayioHanvHuii  Texwidnnii  Vuisepcuter Vkpaiun “KII", InctutyT
MPpUKAaZHOrO cucTteMHoro aHanizy, Kuis, Ykpaina
[MpakTWyHi 3aHATTS 33 KYPCOM MaTEMaTUYHOrO aHanisy

BonoaiHHa mosamu

Pocilicbka, ykpaiHcbka, aHrilicbKa

HaykoBi iHTepecu
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2003-2021

2009-

2005
2006

2007
2009
2010

2012
2013

2014

2018

2021

2023

2024

2025

MobygoBa foKaNbHUX YaCiB Ta JIOKAJIBHUX YaCiB CaMOMepeTMHy BUNagKoBMX MPOLECIB,
nepeHOPMYBaHHS JIOKaJIbHUX YaciB

Mobynoea npouecie MapkoBa, ouiHkK AAs nepexigHoi winsHocTi npouecie Mapkoea

Teopisi noTeHuiana ana npouecie MapkoBa, BAacTUBOCTI TpaekTopili nNpougecis
Mapkoga

HopatkoBa iHdopmalis
YneH »xypi nucemoBoi onimniagn ans yddie 8-10 knacie Ha KwuiBcbkomy
MixxHapogHoMy MaTemaTuynomy Pectusani

Ynen PepakuionHoi Konerii xypHany Theory of Stochastic Processes

YyacTb y KoHgepeHLisix
Modern problems and new trends in probability theory, YepHisui, Ykpaina

9th Vilnius conference on probability theory and mathematical statistics, Vilnius,
Lithuania

Skorokhod space. 50 years on, Kuis, Ykpaina
Stochastic Analysis and Random Dynamical Systems, Kuis, Ykpaita

10-th International Vilnius Conference on Probability and Mathematical Statistics,
Vilnius, Lithuania
Modern Stochastics: Theory and Applications Ill, Kuie, Vkpaina

Borontoboscbki untanua DIF-2013. dudbepeHuianbHi piBHAHHS, Teopis dyHKUiA Ta
ix 3actocyBaHHsi, CeBacTtononb, YkpaiHa

11-th International Vilnius Conference on Probability and Mathematical Statistics,
Vilnius, Lithuania
12-th International Vilnius Conference on Probability and Mathematical Statistics,
Vilnius, Lithuania

Scientific conference: “Relevant problems in stochastic analysis’ dedicated to 80
years anniversary of academician Sh.K.Formanov, February 20-21, 2021, Tashkent
(online talk)

INTERNATIONAL UZBEK-UKRAINIAN CONFERENCE, Modern problems of the
theory of stochastic processes and their applications, October 10-11, 2023 (online
talk)

International conference “Stochastic analysis’, Tashkent, October 21-23, 2024 (online
talk)

International conference dedicated to the 90th anniversary of Professor A. Ya. Doro-
govtsev, FUNCTIONAL METHODS IN OPERATOR THEORY, STATISTICS AND
STOCHASTIC ANALYSIS. Novenber 17-21, 2025 (online talk)

[ybnikauii

A.B. Pyaetko. [po ogHy BnactueicTb cuHrynsipiux mip. In Martematuka cborogHi
'01, volume 12 of Matematuka ceorogni, pages 118-123. Hayk.-Metog. LUenTp Buuw.
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Oce., Knis, 2001.

A.B. Pygenko. lMpubnuxerHune naoTHOCTU abCcontoTHO HENPEPLIBHON KOMMOHEHTHI
Mep B runbbepToBOM NPOCTPaHCTBE C NomoLbio noayrpynnsl OpHwTeiina-VYneHbeka.
Vkp. Mat. XXypnan, 56(12):1654-1664, 2004.

Alexey Rudenko. Existence of generalized local times for Gaussian random fields.
Theory Stoch. Process., 12(28)(1-2):142-153, 2006.

Alexey V. Rudenko. Local time as an element of the Sobolev space. Theory Stoch.
Process., 13(29)(3):65-79, 2007.

Onekciii Pygenko. Posknag Ito-BiHepa Ta BnacTtMBoCTi nokanbHOro 4vacy gns
rayciBCbKOro BunagkoBoro nons. Matematuyquuii BICHUK HayKOBOro TOBapuCTBa iM.
Lllesyenka, 5:183-201, 2008.

Alexey Rudenko. Local time for Gaussian processes as an element of Sobolev space.
Commun. Stoch. Anal., 3(2):223-247, 2009.

Alexey Rudenko. Some properties of the Ito-Wiener expansion of the solution of
a stochastic differential equation and local times. Stochastic Processes and their
Applications, 122(6):2454 — 2479, 2012.

A. Rudenko. Some uniform estimates for the transition density of a Brownian motion
on a Carnot group and their application to local times. Theory of Stoch. Proc.,
19(35)(1):62-90, 2014.

A. Rudenko. Intersection local times in L2 for Markov processes. Theory of Stoch.
Proc., 24(40)(1):64-95, 2019,

A. Rudenko. An estimate for surface measure of small balls in Carnot groups. Osaka
J. Math., 57(2):425-450, 2020.

Oleksii Rudenko. The set of intersections of several independent Brownian motions
on Carnot group. Stochastics, 96(7):1928-1947, 2024.
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