
OT3bIB oQuqua.nbHoro orrroHeHTa

Ha Aucceprauurc Ha cor{cKaHne y.reHofi cre[eHlr

KaHAuAara Suru ro-MareMaru qecKnx Hayr( Kocona Eropa .(ruurpueBrrqa

Ha reMy: <<floluuoMlraJrbHbre o6parsr Ir cABlrrn Mep

ua .n u nefi Hbrx n pocrpaHcrBax>>

no crreuuaJrbHocl'u 01.01.01 - (Betuecrneuusrfi, KoMnJreKcHufi u

$yn rcuuoHa.n rurrfi a HaJrrr3>>

f,racceprauploHHat pa6ora E.ll.Kocona [peAcraBJrrer co6ofi HccneAoBaHr4e B

o6lacru Qyuxquo[IaJlbHoro a*arv3a, orHocrureecfl K Teopnr4 Mepbr. OcHosHrre

3a/.a.ru cBs3aHbI c H3yrreHHeM npeo6pasosaHufi Mep B 6ecroHe.{HoMepHhrx

lpocrpaHcrBax I,I coorBercrBytourax ceoficrs rraep. TelaaraKa Ar.rcceprarllru nexraT

B pycne I4HTeHcI4BHo pa3BvBarcr.ueroc, HanpaBJreHu, Qyn*rrroHaJrbHoro aHarrv3a

Ha crblKe c reopuefi ueprr 14 Teopuefi neporruocreft, a raKxe c HeJrr4HeftHrrvr

aH€LIII43oM 14 croxacrl4qecKuM aH€LIIH3oM. Eru:xuuu upo6neMaMl4 3aHr{MiLrIHcb u

3aHI4Malorcq MHorl4e I,I3BecrHbre creuuallHcrbr Bo BceM MI{pe. ,.{oc'raro.rHo

yroMflHyrb 3Aecb A.M.BepuInKa, IO.A.flanbr.qoBa, P.Aalnn, B.I,I.EorarreBa,

M.A.JIu$runua, fl.MarnqB3Ha, A.B.CxopoxoAa, O.f .CrraonflHoBa, H.B.

Crr,ropo4Huy, B.l{.Cy/IaKoBa, A.B.Yr.rraHoBa n Jl.A.tlterna.

OueHru pacflpeAereHufi MHoroqJreHoB - naNnefiruafl 3a1av.a reopuu Mepbr

u reopuu BepocrHocrefi, aKTyanbHaf, r.ilfl npnloxeHrafi. B eroft o6lacrz

IIOCTOTHHO BO3HIZKaIOT HOBbre 3ar(ar{r4 H Aena}OTCq HHTepecHbre oTKpbITHq Aaxe B

cpaBHr4TeJrbHo 6a:osrrx Bofipocax. Cpeara ,pKHx HeAaBHHx HoBbrx 4ocruNenuft

yKaxeM IO.B.IlpoxopoBa, @.ferue, - X.Eypr3Ha, A.Kap6epn, flN.Pafira,

A.JLBonr6epra, (D.JI.HarapoBa, M.JLCoAuua, Vl.Hypturua, fi.Hyanapra v

[x.flexaru.

Becrua [olyJlrpr{br cefiqac u BbrrryKJrbre Mepbr, HccneAyeMbre B

Al4cceprauul4. 3rofr reMaruKofr saunNaalorcfl Jl.Arra6po:Ho, C.f.Eo6xon, K.Eol,

K.Bopenn, E.Klaprar', A.B.KonecHHKoB, E.l1.Kpyrona, P.Jlarana, 3.MulnMaH,

A. C. YcrroHeJr b 14 Apyrue r43Becrrrbre c[eurrErrruc'rbr.
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Brrcoxas aKTyzlrrbHocrb rzccneAyeMbrx B Al4ccepraul,Iu csoficre Mep Ha

6ecxoHe.lHoMepHbrx rtpocrpaHcrBax, B ToM qHcJIe cnoficrn lrx HocHteleft,

ueluHefiHux o6pa3oB r,r c.[BHroB o6rqcHserc, aKTLTBHrIM npnMeHeH]IeM TaKLIx

csoficrs e 6ecxoueqHoMepHoM aH€L[rr3e, MareMarur{ecKofi Qr,raraxe, QzHaHconofi

MATCMATI,IKE.

.(ucceprauurr cocrol,rr H3 BBe.ueHr4f,, qerbrpex rJraB r,r cnprcKa nllTeparypbl.

BeeAeHHe coAepxHl Hcropu.recxufr o6:op rro reMe pa6oru, KpoMe roro, 3Aecb

lpHBeAeHbr ocHoBHbre pe3ynbTarbl AllccepTaul,Ir.

fraea 1 socut BcrroMorareltHrrfi xapaKTep, 3Aecb rrpI4BeAeHbI HeKoropble

[peIBapI4TeJIbHbIe CBeAeHH.rr Vl IIOHtTr4r, a TaKXe I{C[OJIb3yeMbIe B

AOKa3aTen bcTBax pe3ynbTaTbl.

B rJraBe 2 HccneAylorcr Hocr4TeJrr.r Mep Ha 6aHaxonrrx [pocrpaHcrBax.

OcHosHsre pe3ynbrarbr uraBu - Heo6xo.{HMbre 14 Aocraror{Hble ycnoBl,Ifl Ha Mepy

co cla6uu MoMeHToM SraxcuponauHoro [opsAKa, rtpu Koropblx cyulecrByer

KoMnaKTHo BJroxeHHoe cenapa6enrHoe pe$nexcl4BHoe rloArlpocrpaHcrBo uoluofi

Mepbr, Ha Ko'ropoM IlaHHafl Mepa raKxe plMeer cna6srft MoMeHT I,IcxoAHoro

rropf,AKa. B ounqne or cnyqas clrJrbHbrx MoMeHToB 3TH ycnoBl4.rl BbI[oJIHeHbI He

BCerAa, qro [oATBepxAaerc, [ocTpoeHHbIM [pI4MepoM.

fnasa3 [ocBsureHa cnoficrBaM MHoxecrB Aorrycrr4Mblx cIBIlroB rr,rep (rax

Ha3brBalorc, BeKTopbr, rlpu c/tBr4fe Ha Koropbre Aar{Ha, Mepa He cHHfylrfipHa vnu

Aaxe 3KBr4BaJrenrHa). KraccH.{ecxufi pe3ynbrar JI.[Uenna Aaer xpnreprafi Toto,

rrro cABr4rr,r Ha BCe BeKTopbr vr3 f c.{erHofi crerleHl4 Mepbl Ha upal,rofi

3KBr,rBaJreHTHbr ucxoAsofi Mepe. B Anccepraur.rn flonyr{eHbI I,IHTepecHbIe v

HerplrBuaJrbHbre o6o6uteHns 3'roro pe3ynbrara. A HMeHHo, HafiAeHrt npocro

Qopr'aynupyeMbre Heo6xoAuurre v AocraroqHbre ycnoBI,L 3KBHBzLJIeHTHocrH

cABr4ra Ha BcrKrrfr nexrop ug l'1. 3rra yc.rroBus cocroflT B npl,IHarnexHocrl4 KopHq

v3 rrJrorHocrr4 coMHoxHTeJrfl onpeAeneHHoMy rrpocrpaHcrBy Hurolrcxoro

SyHxuufi apo6uofr auQQepeHur4pyeMocru. fiitr- rorapr.rQrraur{ecKl4 BorHyrblx Mep

(reneps yxe He ,BJrrrorrlnxc, ttpor43BeneHuf,rtan) n Alaccepraul4l4 .qoxiraHo, rITo
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MHOXeCTBO HX HeCHHrynrpHbIX CABHTOB BbrrryKno, a MHOXeCTBo 3KBHBELIIeHTHbIX

CABH|OB TBJTTeTC' Jr[rHefiHbrM npocTpaHcTBoM.

B ruraBe 4 nccneAyrorc, H3MepHMbre MHoroqneHbr Ha flpocrpaHcrBax c

rayccoBCKLIMlI kt 6onee o6uuurz norapuSrraHqecKr,r BorHyrbrMkt MepaMr.r. iltts
TeopeTHLIecKHx I{ IIpHKJIaAHI,IX 3aAaq oco6oe 3HaqeHHe HMeer uH$oprraaqnx o6

acl{MnrornrlecKoM noBeAeHr,ru rIoJI[HoMr4aJIbHbrx cnyuafiHbrx BeJIIrqr,rH Ia oIIeHKax

BeporrHoc'refi 6olrruax v MaJrbrx yxloueHzfi. !1tt MHoforrreHoB Ha

rlpocrpaHcrBax c irorapuQrraur{ecKr4 BorrryrbrMu MepaMH TaKr4e orreHKH 6rulr

ronyrleHbt @.JI.l{a3apoBbrM, M.JI.CoAHHbrM, A.JI.Bon16eproivr, A.Kap6epra vt

[x.Pafirou. B gucceprau:z:a flpoAonxeHo HccJreAoBaHr,re nolo6Hux orIeHoK r4

nonyqeHbl BaxHbIe HlIxHHe oueHKH Ha Mepy yKnoHeHr,rq MHoforureHa oT ero

MareMarl,IqecKoro oxHAaHHr, r{To ,Br.flercq B HeKoropoM cMbIcJIe o6parusrla

HepaBeHcrBoM K H3BecrHoMy HepaBelrcrBy Kap6epr.r-Pafira.

flepeuracnuM ocHoBHbre pe3yJrbrarbr Artccepraunu.

nolHofi Mepbr, cyxenne ncxoluofi Mepbr Ha Koropoe

cra6uu MoMeHToM [opflAKa p.

6aHaxosa rroA[pocrpaHcrBa

TaKxe o6laAaer

2.flonyveHu o6o6ueuHq KJraccr4qecKoro pe3ynbrara JI.lllenna An,

rrpoAaKT-Mep Ha cnyvafr cABr4roB Ha BeKTopa H3 rrpocrpaHcrna Iq.

3. /{oxa:aHo, t{To Anq rorapu$rrauqecKH noruyrofi Mepbr MHoxecrBo

Hecl4HfynrpHblx cABI4foB BcefAa BbrIIyKJIo, a MHoXecTBO 3KBT,TBZLTIeHTHbIX C.qBI,ITOB

ecrb JrHHeffsoe rrpocrpaHcrBo.

4. B cnyvae rayccoBcKl4x Mep [onyqerrbr Hr4xHr4e oueHKH Mep yKnoneHrafi

MHoroqJIeHoB rlpot4:sorrrtofi crerreHu or t4x MareMarr4r{ecKux coK:aqaH:aia. lnx
norapuQul4qecKl4 BorHyrblx Mep raKHe oUeHKr4 [onyqeHbr Enfl MHoror{JreHoB

nropofi crereHu.

l. Ins orpaHuqeuuoff 6operencrcofi uepu Ha cenapa6errHorra 6auaxonou

co cra6rrv MoMeHToM noprAKa p [onyqeHbr Heo6xoAr,rMbre Lt

ycnoBHq cyuecTBoBaHwfl, KoM[aKTHo BJToXeHHOTO B VCXOAHOe

peSnercraBrroro cenapa6eJrbHoro

rIpocTpaHCrBe

AOCTATOqHbIC

ilpocTpaHcTBo
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Pe:ylrrarrt /II4ccepraqnl4 ,BJIrrcTcg HoB6IMI4, [onyrleHbr aBTopoM

caMocrorreJrbHo A rroJlHocrblo o6ocHoBaHbr B BHAe crporux MareMarl4rlecKl4x

AoKa3areJlbc'tB. flo reve Aplccepraquu ony6JruKoBaHbr 5 crareft n xypn€uax r43

ctrr4cKa BAK.

Co4epxaulaec, B nuccepra\hu pe3yJrbrarbr perynqpHo AoKnaAbrB€urr{cb Ha

upoQunrublx HayqHblx ceMuHapax u [peAcraBprreJrbHbrx HayqHsrx xoHQepeHugf,x

n Poccr,rtt u :a py6exoM, B 'roM rILIcJre Ha Hayr{Ho-HccneAoBareJlbcKoM ceMl4Hape

<EecxoueuHotuepHufi aHaJIH3 Lr croxacrr4Ka)) B Mfy (pyxono4vrerrpr: B.VI.

Eonauen, H.A.foluaqeB, C.B.IUanoruuuxoe), MexAyHapoaHofi xoHsepenqnn

cryAeHToB, acnnpaHToB vt MoJroAbrx yqeHbrx <JlouonocoB)) (Mocxna, Mfy),
HayqHo-HccJIeAoBareJIbcKoM ceMr4Hape rto reopnr,r QyHxuHfi AeficrnHreJrbHoro

rlepeMeHHoro B Mfy (pyxono4ureJll,r: aKaAeMr,rK PAH E.C.KaurvH vr aKaAeMr.rK

PAH C.B.KousruH), MexAyrrapor(HoM HayqHo-HccneAoBareJrbcKoM ceMuHape

<lnfinite-dimensional stochastic analysis> B yHrrBepcurere r.

(fepuanul), Hayuuo-r4ccJreAoBareJrbcKoM ceMr4Hape n flexuHcKoM

EzneQen14a

Hopualrrrorr,t

reoMerpr4{)) B MI.y v B yHr,rBepcuTere ropo.qa Vnsu (feprvraHraa),

MexAyHapoaHoff xoHQepeuuran <Infinite-dimensional analysis (the lgth ISE))),

Kasarrr\aa,uxope (l4ranut).

Pe:ylsralbl /Iuccepra(Hr4 rrocflT Teoperuqecrcnfi xapaKTep r{ Moryr 6urr
HctIoJIb3oBaHbI B pa3nI4r{Hblx Bolpocax reopur4 Mepbr, 6ecxoHe.IHoMepHoro

aHalII43a, TeopI4I4 nepoxtHocrefi v croxacrur{ecKoro aH€LnLr3a. Pesylrra6r v

yHaBepcurere (KuT aft), laeNlyHapoAHbrx xoH$epeHuusx <BepoxrHocrb, a*aJwr3 kt

focyAapcrBeHHoM yHHBepcr,rreTe

LrHcrr4Tyre HMeHr,r B.A.CrexiroBa

PAH, Canxr-flerep6yprcKoM orAeJleHr4r4 Mareuarut{ecKoro HHcTrzTyra r4MeHH

B.A.Crer<JIoBa PAH, I4Hcrraryre npo6reM nepeAavn vH$opMaqlru PAH r4MeHu

A.A.XapxeBHqa, Carrxr-IIerep6yprcKoM rocyAapcrBeHHoM yHr{Bepcr,rrere,

Hosoc[6upcKoM rocyrapcrBeHHoM yHuBepcxrere, HaquoHanbHoM HccJreAoBa-

TeJrbcKoM yHr4Bepcurere <<Bucuar rrrKoJra 3KoHoMaKH)).
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MeroAbl A}'lccep'rauuosHoft pa6orrt E./(.Kocona 6yayr nocrpe6oBaHbr B HaytrHbrx

r4ccneAoBaHylflx, Be/ryruuxcr B MocxoscKorvr

r{MeHr4 M.B.JlouoHocoBa, Mareuarl,tqecKoM



K rexcry rHcceprawtr v anrope$epara ecrr, prA 3aMe.{aHraft. Hanpuuep, n

TeopeMe 3.1.3 BMecro v ciIelIoBaJIo Hailucarr dv, n SopuylrprpoBKe reopeMbr 4.1.3

H B nocJlelHefi crpoKe ee,Ilora3areJlbcrBa cJreAoBajro I4cKJIloqHTb cnyqafi s = 0.

Iluecre c reM, yKa3atll{ble 3aMeqanr4, He yMzlrr*or 3HaqHMocrH

.quccepraut{oHHoro HccJIe/IoBaHlafl. B Ar4ccepraunoHHofr pa6ore E.[.Kocona

<flolnuoMu€ulbHble o6pa:u 14 c/{Burr4 Mep Ha ruuefiHux [pocrpaHcrBax)) pelreHbr

BaxHbIe v rpy/IHbIC ttpo6rcvu reopnu Mepr,r t4 QyHr<ur,roHaJrbHoro aHELnH3a.

fluccepraurax orBeqae'r 'rpe6onarruru, ycraHoBneHHbrM Mocroscxur\,r

rocyAapc'rBeHl{bIM yHHBepcr4TeroM uMeHr4 M.B.JlorraoHocoBa K pa6orarvr

noAo6Horo Po.aa. Co,rlepNaHue Ar4ccepraqr4u coorBercrByer rracnopry

cne[I4aJILFIocrH 01.01.01 - (BerrlecrBennufi, KoMnneKcHtrfr u QyHxUuonalrsufi

aHaJrr,r3> (no (lnrrar<o-lral'cMa'ru.recKraM rrayxau), a raKxe KpHTepr4rM,

olpeAeneHHblM nlt. 2.1-2.5 lloroNeHus o [pr4cyxleH[r4 yqeHbrx creneneft B

Mocxoncl(oM rocy/IapcrBelllloM yHr,rBepc[Te're HMeHr4 M.B.Jlorr,roHocoBa, a raKxe

o$opurreHa, coutacHo IIpHJIoxerrr4rM Nc 5, 6 IIo"rroNeHr4.rr o Auccepraur4oHHoM

coBere MocrcoscKot'o l"ocy/tapcrBeurroro yr{14BepcH'rera HMeHn M.B.JIoMoHocoBa.

'faxnu o6paaou, coucKa'teJII) Kocos Erop [unrpueau.r 3acJryxnBaer

IIpI4cyxAeHI4, yveroft cl'crrerru KarrAu/{ara Qu:nro-vrareMarur{ecKprx HayK no

cneur4ajrbHocru 01.01.01 - (BeulecrBeuurrft, KoMrrJreKcHnrfr u SyHxuuoHallurrft
AHAJIH3)).

OSuuraa;rrsupi or rrrorrern':

AoKTop Qr,r:uxo-rvrareMa'rnrrec KHx HayK,
npoSeccop xaQe4pbr MareM arn.{ecrofi crarncruKu
Saxyn r,re'r'a B br rr H c Jr H'reJr F,lrofi v areuart4 KH ra xu6eprr err,rKH
ot'6oyBo <Mocxoncrcuii rocy/tapclneunufi yH14Bepcurer r,rMeHH
M.B.ilorr,toHocoBa>

yJIbTHOB Bl aara rra up I) ac r.u beBr4r{ \--J

Kourarrribre /Ialr rrbre :

t$?.o,5.La^8
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reil.i 7 (495)9395394, e-mail : vulyan@grnail.com

Cneuua"irt,Hoc'rb, rro Koropoft o$raltuaJrbHbIM onrolreHToM

3aun IIIe H a llH CCepl' Aru4fl '.

0l .01 .05 - feoprar Bepofl'rHoc'refi u MareMaruLrecKafl crarr4crr4Ka

Aapec Mecra pa6olur:

ll999l fCIl-l Mocxna, JlcttNrrclcuc ropbr, MI'y HMeHH M.B. Jlouonocoaa,2-fi,
y.re6nr,rfi Kopnyc,
Mfy pIMeHH M.B. Jlououocona, Saryrrbrer BMK
Ter.: 7 (495)9395394; c-rnail : vulyanov@cs.msu.su

Ilotn n cl npo(reccopa rcatfre: tpsr \,r a'rci\.rai'H,{ec xclfi crarr4 c rH KH

rlaxyrsrera BMK MfY ralrenu M.B.JiovoHocoBa
B.B. Y:rssHoBa yiloc'roBepsxl:

AexaH tlary;mre'ra BMK M[-Y yrverru M.B.JIovoHocoBa

Aralerrxr PAI-I I,l.MoHceee

ffi
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