Program
of the 7th International Conference on Stochastic Methods

June 3"
08:00-09:00 Breakfast
09:00-09:15 Opening Qf the conference. Introducto'ry' speech of the Chairman of the Or'ganizing
‘Big hall Committee of the ICSM-7 Academlclan ‘of the Russian Academy of Sciences
Albert Nikolaevich Shiryaev, Igor Pavlov
09:15-10:00 Photographing in the park and by the sea
Plenary talks (Big hall)
Chairman: Igor Pavlov
10:00-10:45 Anexcanap I'ymun, M. HemommBun «O xoHcTpykiuu [lepkuHca B 3aj1aue BIOKEHUS
Ckopoxonaa»
10:45-11:30 Valeriy Afanasyev «On local times of conditional random walks»
11:30-11:45 Coffee break
Chairman: Valeriy Afanasyev
11:45-12:30 I'puropnii beassckuii, H. lanunosa, I'. Yroasaunxkni «rposas Mozens yrpasieHus
noptdenemM HHBECTHUIIHI
12:30-13:15 Dmitry quhlin «On incentive pricing algorithms under the lack of information about
agent utilities»
13:00-14:00 Dinner
14:00-15:00 Afternoon rest
Plenary talks (Big hall)
Chairman: Vladimir Ulyanov
15:00-15-45 Alexandr Tikhomirov «Limit theorems for spectra of adjacency and Laplace matrices of
random graphs»
15:45-16:30 Mikhail Zhitlukhin «Growth optimal strategies in a large market»
16:30-16:45 Coffee break
Chairman: Dmitry Rokhlin
16:45-17:30 Haranna Cmopoanna «O sapax ciaydaiiHbIX OIEPATOPOB»
17:30-18:15 Outer Pycaxkos, 10. fAAky6oBu4 «AMOuT, Tpanossie u [ICH cToxacTHueckue npouecchn
18:00-19:00 Supper
June 4™
08:00-09:00 Breakfast
Section reports (Big hall)
Chairman: Yuri Gliklikh
Nicola Hu «On the fractional differential Riccati equation and some new numerical
09:00-09:25 . .
approaches to its solution»
09:25-09:50 Enena bamroBa «O cuibHOM annpoKCUMalMi HEKOTOPBIX THUIIOB CIY4YalHbIX ITOJIETOBY
09:50-10:15 Alexander Zhdanok, A. Khuruma «Decompositions of Finitely Additive Markov Chains
and Asymptotics of their Componentsy
10:15-10:40 Japbss  CepreeBa «O rn00anpHBIX 10 BpEMEHHM peIICHHMSX OJHOrO  Kjacca




middepeHnnanbHO-anredpanyeckux ypaBHEHUN CO CIIy4ailHBIMU BO3MYILICHUSIMID)

10:40-11:00 Coffee break
Chairman: Oleg Rusakov
11:00-11:25 Baagumup Kyuenko, E. SIpoBas «BetBsieecs cinydaiiHoe OnyxJaHue B CilydyailHON
cpenie ¢ TyMOEIEBCKUM TTOTSHIIUATIOM)
11:25-11:50 I[n.napzt CyuxoBa «O06 ypaBHenun KopreBera-ne @puza ¢ ImyMOM B AUCHEPCUU H
HEJIMHEHHOM YJICHE»
11:50-12:15 A'rtem' Nikolaev f(On the probabilistic representation of the resolvent of the two-
dimensional Laplaciany
12:15-12:40 Angpeit JIroanHneB «O HEKOTOPBIX MapTUHTAIbHBIX KOHCTpYKIMX 41 [ICH-nipoueccoB»
12:40-13:05 Jenuc JumutpoB  «CTaTHCTHYECKHE METOJBl  OINpENEeNeHUs  HEOJHOPOIHOCTEH
BOJIOKHUCTBIX MaT€pPHAJIOB C TOMOIIbIO CTATUCTUK OJMKANIIINX COCENeiD
13:00-14:00 Dinner
Section reports (Small hall)
Chairman: Gennady Martynov
Vladislav Litvinov «Stochastic longitudinal oscillations viscoelastic rope with moving
09:00-09:25 . . .
boundaries, taking into account damping forces»
Alexander Chistyakov, 1. Kuznetsova «Stability estimation of the equation for calculating
09:25-09:50 LY. .. . .
the pressure taking into account the collision time of the medium molecules»
09:50-10:15 Alla Nikitina, V. Dolgov «Research of the allelopathic interaction of hydrobionts based on
a stochastic approachy»
10:15-10:40 Anapeit IlepeBaproxa «MojaenupoBaHue NONYJIALUOHHOW WHBa3uM B YPAaBHEHUU CO
CTOXAaCTHYECKH BO3MYILIEHHBIM 3aI1a3/IbIBAHUID)
10:40-11:00 Coffee break
Chairman: Zadorozhniy Vladimir
11:00-11:25 Maprapura Meiauksan «CoxpaHeHHEe SHEPTUH NP CIIy4aliHOM JIOKAJIbHOM BO3€MCTBUU
Ha OOJIBIIYIO CUCTEMY»
11:25-11:50 Denis Bondarenko, A. Nikiting «Eva'luation of the effectiveness of heuristic optimization
methods with a random distribution of input data»
11:50-12:15 Vladi'mir Litvinov, N. Gracheva,' N. Rudenko «Probabilistic estimates for solving grid
equations on heterogeneous computing systemsy
12:15-12:40 Elenz} Rahimbaeva, A. Atayan «Processing of noisy images and data based on recursive
filtering»
12:40-13:05 Asya Atayan Calculation of the operating time of a computing system based on correlation
analysis
13:00-14:00 Dinner
14:00-19.00 Excursion
June 5™
08:00-09:00 Breakfast
09:00-13:00 On-line plenary talks (Big hall)
Chairman: Igor Pavlov
09:00-09:40 ITaBena ScbkoB «Teopema Mapuenko-Ilactypa s cirydaliHOM TEH30PHOM MO IETIN»
09:45-10:25 Alexander Sukhinov «Building of turbulent exchange model for coastal systems on the
' ' basis of expedition data statistical analysis»
10:30-10:45 Coffee break




Chairman: Igor Pavlov

Yana Belopolskaya «Probabilistic interpreation of the Cauchy-Neuman problem solution

10:45-11:25 for a parabolic system with cross-diffusion»
11:30-12:10 Grigorii Popov «Limit theorems for continuous-time critical recurrent branching random
] ] walks»
12:15-12:55 Baagumup Batyrun «BeTBsmmecs nporecchl ¢ 0eCKOHEYHBIM YHCIOM THUIIOB YacTHIl U
ele Koe-4roy
13:00-14:00 Dinner
14:00-19.00 Excursion
June 6™
08:00-09:00 Breakfast
Plenary talks (Big hall)
Chairman: Elena Yarovaya
09:00-09:45 Baagumup Yabsuos, H. Ilyukun «O panaoMuzanuu CTaTUCTUK, TPUBOASIICH K JTydliei
] ] TOYHOCTHU MX MPUOIIKESHUIN
Dmitriy Kuznetsov «A new approach to the series expansion of iterated Stratonovich
09:45-10:30 stochastic integrals of arbitrary multiplicity with respect to components of the
multidimensional Wiener process»
10:30-10:45 Coffee break
Chairman: Alexander Gushchin
10-45-11:30 Enena Sposas «IIpenenpsHoe NOBEAEHNE NOMYISILIUN YaCTUL B BETBAILIEMCS CIy4aiiHOM
) ’ ONMy)KIaHUI)
11:30-12:15 Apcen SkpimuB «[IpenensHoe MOBENEHHE MOPSIKOBBIX CTATHCTUK HA JUTMHAX IIMKIIOB
) ’ CIy4aiHbIX A-TIOJACTAHOBOK)
12:15-13:00 Mapuel Esquivel, N. Krasii «<On some Wald type identities for Fractional Brownian
motions»
13:00-14:00 Dinner
14:00-15:00 Afternoon rest
Section reports (Big hall)
Chairman: Dmitriy Kuznetsov
15:00-15:25 Andrey Zamyatin, V. Malyshev «Random regular flows of classical strings»
15:25-15:50 B.JIa):[I/IMI:lp 3agopoxkunii «OnTUMaIbHOE YIPaBIECHUE JIMHEHHOW CTOXaCTUYECKON
CHCTEMOID»
15:50-16:15 Nikita Ratanov «On Kac-Ornstein-Uhlenbeck processes»
16:15-16:35 Coffee break
Chairman: Nataliia Smorodina
16:35-17:00 S'tankevich Na'taliya, N. Shchegoleva «Prgbabil?ty characteristics of the networks of the
] ] bistable Hodgkin-Huxley-type of models with noise»
Vitalii Sobolev, A. Condratenko «Generalization of one result of V.V. Senatov for the
17:00-17:25 . . .
density function of the normalized sumy
17:25-17:50 Aleksandr Beknazaryan «Cramér type moderate deviations for random fields»




Section reports (Small hall)
Chairman: Arsen Simonyan

Anppeii 3opuH «O cTallMOHAPHOM paclpeieIeHUuH Mpoliecca 00CTy)KUBaHUS

15:00-15:25 HEOPAUHAPHBIX IIOTOKOB C pa3JelICHUEM BPEMEHH IIPU [IOPOrOBOM aJIrOPUTME
NIEPEKIIIOUEHUS»
15:25-15:50 EBrennii Kynpsisuen, M. ®enorknn «/ccnegoBanue npeeibHbIX CBOMCTB CUCTEMBI
aJIalTUBHOTO ynpaBieHUs KOHGIMKTHBIMU noTokaMu Koxkca-JIproncay
Anapeit @enorkun, H. Mapkuna «{uknudeckuil anroputM ¢ NpoyIeHUEM U
15:50-16:15 JI000CITY’)KUBaHUEM TIPH YIIPABIEHUN KOH(IMKTHBIMH MOTOKAMH HEOIHOPOIHBIX
TpeOOBaHU»
16:15-16:35 Coffee break
Chairman: Grigory Beliavsky
16:35-17-00 I'puropmuii Brackos, A.MoxkaeB «AJITOPUTM UUCIEHHOTO MOJEINPOBAHUS dJIEKTPOHHON
IUIOTHOCTH CTOXaCTUYECKH KOHBEKTHPYIOLIEH BHICOKOIIMPOTHON HOHOChEPHI»
Enena AnbimoBa «IIporpammuas peanu3anus ¥ CTaTUCTUYECKAs OLEHKA SKBUBAJIECHTHOCTU
17:00-17:25 MojieNel KJIacCU(PUKALMU CHUMBOJIOB JIATUHCKOTO aj(aBUTa HAa OCHOBE HMIIYJIbCHOM U
CBEPTOYHON HEUPOHHOU CETU»
17:25-17-50 I'puropuii  AdanackeB «OnTuMH3anus CHCTEMBI MAacCOBOTO  OOCTY)KMBAaHUS C
nepeppIBaMU Ha OCHOBE CTOMMOCTHOI'O KPUTEPHUSD)
18:00-19:00 Supper
June 7%
Plenary talks (Big hall)
Chairman: Andrey Zorine
08:00-09:00 Breakfast
09:00-09:45 Apcen CumonsH, E. Yaurnna «BupryansHble BpeMeHa okuganus B Moaenu KneitHpokay
09:45-1030 Oleg Kudryavtsev «Pricing double barrier options under Levy processes of unbounded
variationy
10:30-10:45 Coffee break
Chairman: Oleg Kudryavtsev
10-45-11:30 Muxana TuxoB «OueHuBaHHe KBaHTWICH (YHKUIHU PACHpENeNeHHUs] C UCIOJIb30BAHUEM
IIOJIMHOMOB bepHiureiina»
11:30-12:15 Mamagmo Wiaonos, /:xk. PaxmaroB, C. Jlamkap6ekoB «3amaga Komm mist qpoOHBIX
a0CTpaKTHBIX CTOXaCTUYECKHX U (HEepEeHIIMATBHBIX YpaBHECHHID)
12:15-13:00 KOpuii 'makaux «O0 OZHOM CTOXaCTHY€CKOM YPaBHEHMH C NPOM3BOAHBIMU B CPEIHEM,
CBSI3aHHOM C TUAPOAMHAMUKON»
13:00-14:00 Dinner
14:00-15:00 Afternoon rest
Plenary talks (Big hall)
Chairman: Vladimir Rykov
15:00-15:45 Evgeny Pchglintsev? S. Perelevgkiy «On estimation for the trend coefficient of a diffusion
process by discrete time observationsy
15:45-16:30 Alexander Kolnogorov «Poissonian two-armed bandit: bayesian approach »
16:30-16:45 Coffee break
Chairman: Evgeny Pchelintsev
16:45-17:30 Vladimir Rykov «On Decomposable Semiregenerative Processes and their Application to a

Double Redundant Renewable System»




Muxana Crenou4, /I. Typrun, B. KaamanoBuu, E. Ceperuna, M. ®uannnos «O
HEKOTOPBIX pe3ylbTaTaX MaTeMaTUYeCKOro MOJICIMPOBAaHUS TpoleccoB audpy3uu,

17:30-18:15 0OyCJIOBJICHHBIX B3aUMOJICHCTBUEM 3apsDKEHHBIX YaCTHI W/WIM  3JIEKTPOMAarHUTHOTO
M3JYYEHHUS C TMOJIYNIPOBOTHUKOBBIMH CTPYKTYPaMU»
18:00-19:00 Supper
19:30-23.00 Discussion dinner
June 8"
Plenary talks (Big hall)
Chairman: Aleksandr Beknazaryan
11:30-12:15 Magomet Shumafqv, V. leaghey, T. Pgnesh, M Havaja «On the stability in probability
of solutions of certain stochastic differential equations of the second order»
12:15-13:00 Gennady Martynov «Cramer-von Mises test for parametric distribution family»
13:00-14:00 Dinner
14:00-15:00 Afternoon rest
Chairman: Elena Chub
15:00-15:25 Banentuna Mucrwopa, E. Mucropa «lIpuMeHenre nopsakoBbIX CTATUCTUK B TIOCTPOCHUH
OJIHOIIIArOBBIX MMPOTHO30B MOBEICHHs (PMHAHCOBBIX MHICKCOB)
15:25-15:50 Tgtiana Volosgtoyg, I. Pavlov, N. Neumerzhitskaia, S. Uglich «Development of a model
with random priorities»
15:50-16:15 1nna Tsvgtkova, I. Pavlov, N. Neumerzhitskaia, A. Danekyants «Some results on signed
interpolating deflators»
16:15-16:30 Coffee break
Chairman: Tatiana Volosatova
Enena 4Yy6, B. IoropenoB «CroxacTuyeckas HEJNWHEWHas JIWHAMHUYECKash MOJIEIb
16:30-16:55 rupocTadbuian3aTopa MHGOOPMAIIMOHHO-U3MEPUTENHHOTO KOMIUIEKCA IMyTEM3MEPUTELHOTO
BaroHa»
16:55-17:20 Austa Maxkaposa, B. I'ops1oB «BeposiTHOCTHOE MOIeNTMpOBaHUE CETEBOM KIIaCTEPU3ALII
17:20-17:45 JAvutpnii KnumenToB «O NOBEPXHOCTAX MOYTH OTPAHUUYEHHOTO NCKPUBIICHUS)
17:45-18:00 | besaoB JAmutpuii, SIpoBoii Hukura «CpaBHUTENbHBIA aHAINW3 aIrOPUTMOB CxKatus 0e3
norepb LZ77, LZ78 n anroputma koauposanusi Xadhdmanay
18:00-19:00 Supper. Completion of the conference




