IIporpamma
9-if MexknyHapoaHoii KoH(epeHIMHU 10 CTOXACTHYECKUIT MeTo1aM,
nocssimenHoii 300-1eTuio Poccniickoii akageMuu HaAyK

2 UIOHS — JIEHb 3ae3/1a

20:00-... ®ypurer. HeopunmansHoe otkpeitue koHdpepeniwn (Cronosas Panyrn)
3 HUIOHS
08:00-09:00 3aBTpak (Ctomnosas Pagyrn)
09:00-09:15 OTtkpeiTue kKoHpepennuu (6ompinoii 3am). [IpuBercTBennoe cioso [Ipeacenarens
Oprxkomuteta MKCM-9 Anb6epTta Hukonaesuua lllupsieBa
09:15-10:00 Ob6miee gororpadupoBanue (BCTpeya y BEIXOAA HA TTUPC)
[Tnenapubie qoKIaabI (OOIBIION 3a1T)
[Ipencenarens AAcbkoB IlaBes AnapeeBuy
10:00-11:00 | IlIupsieB Ann6epT Hukonaesnu «On the stochastic resonance»
11:00-11:15 Kodeiinas naysa
[Inenapubie qOKIabI (OOIBIION 3a1)
[Ipencenarens HupsieB AubOepT Hukos1aeBu4
11-15-11:45 AcbkoB HaBeHUAHHpeequ «O0 yHUBEpCATbHOCTH MPEACIbHBIX CTIEKTPATBHBIX
pacupeaeneHruid CIydyaHbIX MaTPUIL»
11:45.12-15 | BaTyrun Baajumup Asexceesn, Jipsikonosa E.E. «Branching processes evolving
in non-favorable environment»
12:15-12:35 Bopaar Muxajap «KpaTkoe BBeneHne B Pu3nKy KyOUTOB, HEpaBeHCTBO bermma»
Bopaar Jliroagmuaa «On the entanglement in a two qubit system and the torus action on the
12.35-13.00 .
Grassmannian Gr(2,4)»
13:00-14:00 OGen (cTtonosast Pagyrn)
14:00-15:30 OTabpIx
[Tnenapubie moxmanbl (OOTBIION 3aIT)
[Ipencenarens: bopaar Jlroamuiia
16-00-16:30 Ben_smcx_nﬁ I'puropuii Ucaakosuu, Jlanmmosa H.B. «About one piecewise constant
semimartingale»
16:30-17-00 | Q0epun FOpwii Esrenpenmy, Cunopos C.M. «Semi-Markov model of a system
with element-by-element time reserve»
17:00-17:15 Kodeiinas maysa
Cex1oHHbIe JOKJIaAbl (OO0JIBIION 3a1)
IIpencenarens: I'ymuH Ajekcanap AJIeKCaAaHIPOBUY
_ _ Maptbinos I'ennaguii Baagumuposuu «Cramer-von-Mises test for Distribution
17:15-17:30 .
Mixtures»
, _ Patanos Huxura «Piecewise deterministic Markov process with two-well
17:30-17:45 . . .
potential. Again about stochastic resonance»
1745.18:00 | Co00er Burammii Huxonaesnu «About one representation of the normal law and
similar ones»
) . EnuzapoBa Haraabn AmnatoabeBHa, Konnparenko A. E. «O06o00menue omaHOTO
18:00-18:15
pe3yabprara b.B. ['Henenko»
18:15-19:00 Vkun (crosioBasi Panyru)




4 uroHs

08:00-09:00 3aBTpak (Cronosas Pagyru)
[Tnenapubie qoKIambI (OONBIION 3a11)
IIpencenarens Baryrun Baagumup AjsiekceeBuy
09:00-09:30 AdanacseB Basepuii UBanosny «BETBSIIHICS TIPOIIECC B CIIyUYaHOU cpefie,
HAYMHAIOIIUICS C OOJBIIOTO YUCIIA YACTHIL»
09:30-10-00 | AAPoBas Exena Bopncosna «Branching random walks in homogeneous and non
homogeneous branching media»
10:00-10:30 | Byderos Anexcanap Uropesuu «EXxponential of a random field»
10:30-10:45 Kodeitnas mayza
CeximoHHbIC JOKIAbI (OOIBIIION 3a1)
[Ipencenatens Cmopoaunna Hatanesa BacuiabeBHa
10-45-11:00 Cumonsin  Apcen PaduxoBuu, VYmmtuna E. HU. «Moxmene MAP|G|1 ¢
«OTPULATCIIBHBIMMW)) 3aIlIpOCaMu»
11:00-11-15 Yauruna Eaena HBanoBua, CumonsH A.P. «Monens MAP|SM|1 ¢ pasnenenuem
BPECMCHH U KOTPULATCIbHBIMK)) 3aIlIpOCaMu»
11-15-11:30 IlepeBaproxa AHIlPeﬁ IOpbeBuu «MoaenupoBaHue SNUACMUYECKUX BOJIH Ha
OCHOBE YPAaBHEHHUM CO CTOXACTUYECKH BO3MYIICHHBIM 3aI1a3/1bIBAHUEM»
®enorkuH Anapei Muxaitiopuu, ®egoTkuH A.A. <<KJ'IaCCI/I(1)I/IKaHI/I}I rporiecca
11:30-11:45 yIOpaBJICHUS HEOPAUHAPHBIMHA IIOTOKAMH IIPU LUKIAYECKOM aJITOPUTME C
IIPOJIJICHUEM»
11:45-12:00 Kodeiinas naysa
CekuMOoHHbBIC TOKJIabI (O0IBIION 3a)
[Ipencenarens 3opun Auapeil BaagumupoBuy
Kynpsasues EBrenmii BiaagumupoBuu «YCJIOBHS CYIIECTBOBAaHHUA IIPEACIBHOTO
12:00-12:15 pacrpeeneHus B CHCTEME LHUKJIMYECKOTO YIIPABICHHUS MOTOKAMH C aJalTUBHOU
JUIMHOU ITUKJIa»
12:15.12:30 | P3anues. Muxaun «On a stochastic alge_b_raic-differential equation with mean
derivatives satisfying the rank-degree condition»
12:30-12-45 | CurHuK Cepreii Muxaiinosuy «_On some inequalities with applications in
probability theory and stochastic analysis»
12-45-13:00 Kiaumentos Imutpuii Bopucopuu «CTOXaCTUUECKUN aHAJIOT IEPUBAIMOHHBIX
ypaBHeHu BeliHraprena»
13:00-14:00 OGen (cTtonoBast Pagyrn)

On-line gokmane! (JIMYHBIE TEXHUYECKHE CPEICTBA U XOJUT 2 3TaXka 3 KopIyca)

IIpencenarens: Yriamd Ceprei MnjiapuoHoBu4

Esquivel Manuel L. «On a discrete financial market model of Binomial type for equity

16:00-16:30 .
portfolios»
16:30-16:40 TexHu4yeckuil nepepois
, ) llolov Mamadsho llolovich, S.M.Lashkarbekov, J.Sh.Rakhmatov «About fractional
16:40-17:05 . . . .
stochastic fuzzy differential equation»
, ) Rakhimova G.G., Tursunov G.T. «Fixed-width confidence interval estimation of
17:05-17:20 . e . .
functionals of an unknown distribution function»
17:20-17:30 TexHu4eckuil nepepois
_ ) Beaonoabckan SIna Mcaesna «Forward and backward nonlinear Kolmogorov equations
17:30-18:00 . .
for diffusion processes»
18:00-19:00 Vxun (cronoBas Pagyru)




5 urous

08:00-09:00 3aBTpak (CtonoBas Pagyrun)
[InenapHbie qOoKIaabI (OOIBIION 3a)
IIpencenarens AdanacbeB Banepuii UBanoBuu
09:00-09:30 F'ymun Anexkcanap AnexkcanapoBud «O BEIOOpE KAHOHUYECKOTO MPOCTPAHCTBA B
npoOJeMaTHKe a0COFOTHON HEMPEPHIBHOCTH BEPOSITHOCTHBIX MEP»
, . Poxaun Jmutpuii bopucosuu «A simple model for targeting industrial investments with
09:30-10:00 -
subsidies and taxes»
10:00-10:30 3opun Aunapeii BaagumupoBuu «O cpenHUMX BpEeMEHaX OMNYCTOLICHUS B CHUCTEME
IIOJIJIMHTA C d-OFpaHI/I‘-IGHHBIM 06C.Hy)KI/IBaHI/IeM»
10:30-10:45 Kodeitnas mayza
CekuMoHHbBIC TOKJabI (O0IBIION 3a)
[Ipencenarens SipoBasi Esiena bopucoBna
, . TuxoB Muxana CeménoBuu «Multivariate k-Nearest Neighbor Distribution Function
10:45-11:00 . . . .
Estimates in Dose-Effect Relationchip»
11:00-11-15 Hlyl'\/['a(l)OB Mar_OMeT MI/II[IayC'TOBI/I‘{, Tnﬂqu B.b., [lanem T.A. «On the stoc_:hastig:
stability of solutions of differential equations of the second order perturbed by white noise»
CrenoBuuy Muxana AnpoabdoBuu «0O0 oreHKE HEOOXOIUMOCTH YyuéTa BIHUSHUHA
11:15-11:30 ciydailHbIX ~ (akTOpoB Ha HMH(OpPMATHBHBIE CHTHAJIBI B 3JIEKTPOHHO-30HIOBBIX
TEXHOJIOTUAX >
11:30-11-45 Poioknna Ouecs BukropoBna, Kapauanckas E.B «Croxactudeckas MOJeNb 3alIUThHI
WH()OPMAITMOHHON CHCTEMBI»
11:45-12:00 Kodeiinas maysa
CeknHMoHHBIC JOKJIAIbI (OOIBIION 3a)
[Ipencenarens TuxoB Muxania CeMéHoBUY
12.00-12.15 I'peuxo Anexcanap CepreeBuu «Metoasl MonTe-Kapiio misi BEIYMCIIEHUS OIIIMOHOB B
Mouensax Jlesu»
12.15-12.30 IMocTosoBa Japwus «Application of artificial neural networks to option pricing »
12.30-12.45 Jlemenko Cepreii CepreeBuu «About one type of barycenters for a finite set of probability
measures»
12 45-13.00 Jlonunues Anapeii BanepreBuu «Markov branching random walks on Z+. Unlimited
case»
13:00-14:00 O6en (cronoBas Pamyrn)
14:00-16:00 OTanIx
CexnuoHHbIe JOKIIAAbI (0OIBIION 3aI)
[Ipencenarens lllymagpos Maromer MuimaycroBuy4
16-00-16-15 CyuxoBa /Innapa AiiparoBna «On Generalized Stochastic Korteweg-de Vries Equations
' ' with Time Noise»
16:15-16:30 3oroBa Exatepuna UropeBna «O pemnieHusIX CTOXaCTUYECKUX ypaBHeHUH cunyc-I'opaona
' ' u Kneitna-I'opgona»
16:30-16-45 flyﬁaTon Anapei AnexkceeBnu «A numerical algorithm to solve fully nonlinear parabol
ic PDEs based on forward-backward SDEs and neural networks»
_ ] duanuxkuHa Eixena MuxaiisoBua «Conditions for the growth of particle numbers for
16:45-17:00 . . . . . . . .
various configurations of branching sources in branching random walks on an integer line»
17:00-17:15 Kodeiinas maysa

[InenapHbIe U CEKITMOHHBIC TOKJIABI (OOTBITON 3aIT)
[Ipencenarens beasascekuii I'puropuit McaakoBuy




PycakoB OJier BuraabseBuu «On convergence of the PSI-processes to processes of the

1151745 Gnstein-Uhlenbeck type with an infinitely divisible distribution»
17-45-18:00 MuxaiiiioB Muxaua [AmutpueBuu «[ICHU-ipouecc co ciydyallHOW HHTEHCUBHOCTBHIO
cleayIonel cyoopaAnHaTOPY, KaK CeMUMapTHHTAI»
18:00-18:15 3anopoxknblii Baagumup I'puropbeBuu «BplyncieHHe HECOOCTBEHHBIX HWHTETPAJIOB
METOAAMH TEOPUU BEPOSATHOCTH
18:00-19:00 Vxun (crosioBasi Panyru)
6 uroHs
08:00-09:00 3astpak (Crosnosas Pagyrn)
[Inenapubie qOoKIaabI (OOIBIION 3a1)
IIpencenarens HacoipoB @aput CarutoBuy
09:00-09:30 Cmopoanna Hatamus BacuaseBna «About the Ito formula»
09:30-10:00 Imukanx FOpuit EBrenbeBuu «On a certain second order stochastic algebraic-differential
' ) equation with mean derivatives»
10:00-10:30 Kapauanckas Enena BukroposHa «Indicator random processes and its applications»
10:30-10:45 Kodeiinas naysa
[Tnenapubie qoKIanbI (OONBIION 3a1T)
IIpencenarens Kapauanckas Ejsiena BukrtopoBHa
10-45-11-15 Kynpssues Oner EBrenneBuu «Risk measures for variable annuities under Levy
processes»
11:15-11:45 | SIxkeimuB Apcen JIrwoomupoBuu «A number of cyclic points of random A-mapping»
11.45-12.00 Kodeiinas maysa
CexrmoHHbIC JOKIAbI (OOIBIIION 3a1)
IIpencenarens SAxkbiMuB Apcen JIlo6oMupoBHY
12:00-12-15 Yucrakos Ajexkcanap Esrenbeuny, Jluteunos B.H., Hukutuna A.B. «Probabilistic
' ) estimation of the time for solving grid equations by alternating triangular iterative method»
Huxkutuna Ania BanepbeBna, ®ununna A.A., Lyashenko T. V. «Mathematical
12:15-12:30 modeling of the ichthyological process in shallow water at it microplastics pollution based
on a stochastic approach»
_ ) Boupapenko J.B., Uuctskos A.E., ®ununa A.A., Hukutuna A.B. «Research the
12:30-12:45 . . . . . i .
accuracy of numerical solution of the diffusion-convection problem with fluctuating values»
, . Buaackos I'puropuii AnapeeBuu «Geophysics in The Russian Academy of Sciences.
12:45-13:00 . N
Development and formation. Stochastic problems»
_ . CaiipyraunoBa Hataabsn AnatoaneBHa «The randomized Cobb-Douglas function and
13:00-13:15 . AT . .
its application in mathematical modeling»
13:15-14:00 O6en (cronoBas Pamyrn)
14:00-18:00 OTabpIx
18:00-19:00 VYokuH (715 TeX, KTO HE UJIET Ha OaHKET)
19:00-20:00 OTanIx
20:00-... banker
[ uroHs
08:00-09:00 3astpak (CronoBas Pagyrn)
CeKIroHHBIC TOKIIAIbI (00IBIIOH 3a)
[Ipeacenarens Konaparenko Anekcanap EBreibeBuyu
09:00.09:15 | Kamamymmna Saemupa FOpeerna «Ergodicity problem of a queueing network

governed by a dynamic graph»




BamsaTun Auapeit Anapeesuu «Hitting probabilities for homogeneous random walks in

09:15-09:30
half-plane»
, ) Ecun Anton A., Kamumynmuua D.}O. «Markov model for performance evaluation of
09:30-09:45 .
multipath TCP networks»
_ . CoipoBarka Baagumup HukonaeBu4 «YnpaBieHUE 0KUTa€MbIMU TOTEPSIMU MTPU
09:45-10:00 .
muoroctaguitHeIx HUOKP ¢ moMoIibio COCTaBHBIX OIIIMOHOB B MOAEISIX JIeBu»
10:00-10:15 Kodeiinas naysa
[InenapHbie HOKIabI (OOJBIION 3a1T)
IIpencenarens Ky3nenos JIMmurpuii ®@enkcoBuy
10:15-10:45 HacbipoB ®apurt CaruroBuu «I[lotpaekropHas 3agada oeictpoaeiicTBus mis CY »
10:45-11:15 Kosanoropos Asiekcanap BanepuanoBuu «3amada o rayCCOBCKOM JABYPYKOM OaHIUTE C
JIByMs1 HEM3BECTHBIMU TapaMeTpaMM B IPUJIOKESHUHU K TAKETHOM 00paboTKe JaHHBIX»
11:15-11:30 Kodeiinas naysa
[InenapHbie qOoKIaAbI (OOIBIION 3a)
IIpencenarens Konnoropos Anekcanap Bajgepuanosuyu
11:30-12-00 Kysuenos Jimutpuii @ennxcony «_Expansions of iterated 1t6 and Stratonovich stochastic
integrals. The case of arbitrary CONS in La[t, T]»
, _ IMuennnues EBrennii AnatoaseBud, S. M. Pergamenshchikov «On the ruin probability
12:00-12:30 . o
for the general Sparre Andersen insurance model with investments»
12:30-13:00 Konaparenko A.HeKcaanp EBrenbeBny «O cX0auMOCTH APOOHON YaCTH CBEPTOK
HCJIIOYMCICHHBIX CIIYYAWHBIX BCJIUYHUH»
13:00-13:15 HeodunmansHoe 3akpbiTie KOHGEpEeHIINU (30Ha KO(EHHBIX Tay3)
13:15-14:00 Oben
14:00-18:00 Otasix
18:00-19:00 VYoKUH.
8 MIOHS -JICHb OTHE3/1a
08:00-09:00 3aBTpak (CromnoBas Pagyrn)
CteH10BBIC JTOKJIA bl (MaJIbIi 3a1)
IIpencenarens I'mukanx FOpuit EBreabeBny
09:00-11:00 MaxkapoBa Aiia «BepositHocTHBIE MeTOIBI Tpu MoaenupoBanun SDN cereii»
09:00-11:00 Mucropa BanenTuna Baagumuposna, Mucropa E.B. «BepoATHOCTHBIN IOIXO0M K
pelIeHHI0 MpoOsIeMbl HEMOIHBIX IaHHBIX IPU MOCTPOCHUU PETPECCUBHBIX MOJEIEH»
09:00-11:00 Yyo Enena I'puropbeBHa «CroxacTHueckas MOJE/Ib HABUTALMOHHONW CHUCTEMBI
OeCcNUIIOTHOTO JIETATEJIBHOT'O anmnapaTra»
09:00-11:00 Yrauu Cepreii Unaapuonosuy, [{BeTkoBa Muna Bnagumuposna «Development of an
' ) optimization model with random priorities»
09:00-11:00 BO.JIOC&T:)Ba Tarbsina AHaTONbeBHA, JlaneksiHI] AHxenuka ['enpukoBHa «O Mozensix
CO CIy4YailHBIMU IPHOPUTETAMU»
MuxkasieB lannui AnapeeBud. MHpopMannoHHbIe TEXHOIOTHH B 00pa30BaHUU U OLIEHKA
09:00-11:00 uX ponu B GOpMHPOBAHUN WH(POPMAITMOHHOHN KYJIBTYPhI ITKOJILHUKOB M CTY/ICHTOB Ha

OCHOBE CTaTHCTUYECKOI BHIOOPKH

OTbe3 1 y4aCTHUKOB KOH(GEpEHIIUU




