IIporpamma
10-i1 MexnyHapoaHoil KOH(epeHUHH 10 CTOXACTHYECKUM MeTOAaM

31 mas — neHb 3ae31a

20:00-... Oypmer. HeopunmansHoe otkpsiTie koHpepeHmn (Cronosas Paxyrn)
1 urons
08:00-09:00 3astpak (Cronosas Pagyrn)
OtxkperTre KoH(pepenunu (6ombioii 3ai). [IpusercTBennoe cioBo Ipencenarens
09:00-09:15 Oprkomuteta MKCM-10 akanemuka PAH AnbGepra Hukosaesnua LlupsieBa
«K 90-neruto cozpanus kadeapsl Teopun BeposiTHOCTH MI'Y»
09:15-10:00 Ob6mee ¢otorpadupoBanue (BcTpeya y BIX0a HA TTHPC)
[Inenapubie goknaabl (OOJIBIION 3aIT)
IIpencenarens IlaBiaoB Urops BukTopoBuu
10-00-10:30 IMupsies Anbbept HukomaeBuu «O Tpex paborax A.H. Kommoropoa mo Teopuu
CTPEJIbOBI
10.30-11.00 ScokoB IlaBesa AnapeeBny «O cilydailHBIX TEH30pax B TEOPUU CIIyHYailHBIX MaTPHUID
11:00-11:30 Kodeiinas maysa
[Tnenapnsbie qoknaabl (00IBIION 3aiT)
[Ipencenarens Cmopoauna Hatanbs BacuabeBHa
11:30-12:00 Batyrun Biragumup AsexkceeBud, Jlpsikonosa E.E., Xycan6aeB .M. «Masble yKIOHEHUS
B KPUTHYECKUX Npoueccax ['anproHa-BaTcoHa ¢ 6eckoHeuHOW aucnepcueii»
12:00-12:30 SlpoBas EJIeHa Bopnconna «Behavior of branching walks depending on the structure of
the branching environment»
12:30-13:00 AdanacreB Basepuii UWUBanoBuu «lIpenenbHbie Teopembl [ (YHKIHMOHAIOB OT
BETBAILLIETOCs Ipolecca B Cay4yailHOW cpejie, HAUMHAIOUIErocsi ¢ 00JIbLIOro YKCIa YaCTUI)
13:00-14:00 O6en (cronoas Pamyrn)
14:00-16:00 OTasIx
Cex1roHHbIe JOKIaAbI (OOJIBIION 3aIT)
[Ipencenarens: beasisekuii I'puropuii UcaakoBuy
AxbiMue Apcen JIiw6omuposuy, MypapiieB Anexkceld AHATOJIbeBUY, K ACUMITOTHYECKHE
16:00-16.15 CBOMCTBA HEKOTOPBIX CIyYaWHBIX BEJIUUUH, ONPENEIIeMbIX Yepe3 MOMEHThI OCTAHOBKHU
OPOYHOBCKOTO JBHYKEHHsI CO CHOCOMY
16:15-16:30 IIpecman JpHer JIbBoBHY , Zhang Yi «On stochastic non-linear discounting.»
16:30-16:45 Meauksin Maprapura Bpe:koBHa « AcHMOTOTHKA TPOLECCA HAKOTUICHHsI AJIs1 CIY4aiHOTO
Oy aaHus B 00JACTH C TPAHUIIAME»
16:45-17:00 Kodeiinas naysa
17:00-17:15 Maprmon . Fgﬂn?umﬁ BgannanOBnq «Cramer-von-Mises test for some new
parametric distribution families
17:15-17-30 TuxoB Muxana CemeHoBHY «OueHkn GYHKIHM paclpeieieHus B MOACTH (-
TeOMETPHUYECKOHN Perpeccuy 3aBUCHUMOCTH «103a-3PhEKT»
17:30-17-45 CepuxoBa Acbli AceToBHa, TuxoB M.C. «SInepHble OIEHKH CUMMETPUYHON (DYHKIIMU
pacupezeseHusi B MOJeNIH OMHAPHOIO OTKJIMKA»
17:45-18:00 BypunaeB EBrenmii BiaagumupoBuuy «Otuenka oboOmaromieit CHUOCO6HOCTI/I pemeHns
3a/la4y ONTUMAJIBHOIO TPAHCIIOPTA HA OCHOBE COCTS3AaTEIbHBIX HEHPOHHBIX CETEN»
18:00-19:00 VYxuH (cronoBas Panyru)




2 UIOHA

08:00-09:00 3astpak (Cronosas Pagyrn)
[Tnenapnsbie qoknaabl (0OIBIION 3aiT)
[Ipencenarens lllupseB AnboepT HukosaeBunu
09:00-09:30 Kapanersing Asexceii HuxonaeBuu «On a class of Hausdorff operators on interval»
09:30-10:00 BydetoB Anexcanap Uropesuu «bopeneBckue npeodpazoBaHus IPOCTPAHCTBA MEP»
10:00-10:30 Esquivel Manuel .L., Kpacnfl H.IT. Rank based family of probability laws for testing
] homogeneity of variable grouping
10:30-10:45 Kodeiinas naysa
CekumroHHBIC JOKIA b (O0IBIION 3a1)
[Ipencenarens 3opun Anapeit BiagumupoBuy
Denorxkun Auapein Muxaiinosud, ®enorkun A A, «CylecTBOBaHNE CTALIHOHAPHOTO
10:45-11:00 peXuMa HUKIIMYECKOTO YIIPABIEHHs C MPOIJIEHUEM U JOOOCITyKHBAHKEM HEOPIUHAPHBIMU
IIOTOKaMM»
11:00-11:15 PoikoB Baagumup BacuabeBuu «MccnemoBanme cucrtemsl (GIjGIjm; n) meromom
MapKUPOBaHHBIX MAPKOBCKHX MPOIECCOBY
11:15-11:30 BypnameB Mapat BanneBnuy «O (yHKIMM KOHIEHTPAIMM OJHON CYMMBI CITydailHBIX
BEJIMYKH, CBSI3aHHBIX C JIBOUYHBIM CHUMMETPHYHBIM KaHAIOM
11:30-11:45 Kapanersiuig Feoprnﬁ A.JIe‘Kcet‘!BI/I‘l «Enserpbling discounted VAW experts witha VAW
' meta-learner for adaptive online linear regressiony»
11:45-12:00 Kodeiinas maysa
CeximoHHbIe JOKIAAbI (OONBIIION 3ai)
[Ipencenatens BeperennnkoB Asnexkcanap OpbeBuu
HacbipoB ®@aput CarutoBud «On the maximum principle with a path-wise cost
12:00-12:15 functional for one-dimensional stochastic differential equations»
12:15-12:30 Kysﬂeuos I[MﬂTpnﬁ q)enngcqan «Latest rgsu}ts on anew approach to series expansion of
) iterated Stratonovich stochastic integrals. Multiplicities 1 to 8 and beyond.»
12:30-12:45 Psazanue Muxaua FOpbeBuu «On stochastic differential inclusions of Leontieff type»
) HlymagoB Maromer MumaycroBuu, TasueB B.b. «On the stability of solutions of
12:45-13:00 . . . . . . .
certain systems of two nonlinear differential equations perturbed by white noise»
13:00-14:00 O6en (cronoBas Pamyrn)

[Tnenapubie u ceknuorabie On-line moksabr

(JIMYHBIC TEXHUYECKHUE CPEACTBA U XOJIT 2 3Taxka 3 KopIryca)
[Ipeacenarens: Yriauu Cepreit UiniiapuoHoBu4
Joxaaasl npoitayT na miargpopme Zoom
HNnentnduxarop kondepennun: 884 5765 1548
Koa nocryna: 103506

https://us02web.zoom.us/j/88457651548?pwd=yT94hDjlGUrLvab1HuhOxR6sFuM2qE.1

15:30-16:00 Ilolov Mamadsho Ilolovich «Inverce Problems for Stochastic fractional Equationsy
16:00-16:30 JledeneB  Anexceit BuktopoBuu «TpexmMepHble IOJIMHOMHUAIbHBIE KOIYJIbl U
) ] HETpPaH3UBHBIC HAOOPHI CIIYIANHBIX BETUIMHY
I'yummn Anexcanap AnekcanapoBuy «Change of time in geometric Brownian motion and
16:30-17:00 . o .
the Novikov condition: PostScript»
17:00-17:30 Byannckas Exarepuna BagumoBHa «O ceTsix pucka»
Kamumyauna Dasmupa HO. «Equivalence of Ensembles for a Zero—Range Process on
17:30-17:45 .
Sparse Configuration— Model Graphs.»
17:45-18:00 Kymnapenko Bornan M., ®upcoB P.A. «Norm-Based Extensions of Lorden’s Inequality in
] ' RY: Applications to Portfolio Loss Analysis»
18:00-18:15 Ecun Aton A. «Diffusive Performance Modelling of High-Speed Rail Cellular Links»
18:15-19:00 VYxun (cronoBas Panyru)



https://us02web.zoom.us/j/88457651548?pwd=yT94hDjIGUrLvab1HuhQxR6sFuM2qE.1

3 UroHY

08:00-08:45 3astpak (Cronosas Pagyrn)
[IneHapHbIe U CEKITMOHHBIE TOKIaAbI (OOJIBIION 3aIT)
[Ipeacenarens HaceipoB @aput CarutoBu4
08:45-09:15 BepeT.eHHI/IK(.)B A.}IeKcaan KOpbeBuu «Review of certain topical directions of stochastic
analysis and limit theorems»
09:15-09:45 Kurayxun Muxaua BanenrunoBuu «Mathematical models of prediction markets»
09:45-10:15 Cmopoauna Hatanus BacunseBna «Branching wiener process with singular branching rate»
10:15-10:30 Kodeitnas naysa
CexumroHHBIC JOKIAIbI (OOIBIION 3a1)
[Ipencenarens AKurayxun Muxania BajeHTuHHOBHY
10:30-10-45 POXJI‘I/IH I[Mnquﬁ Bopngonnq «Randpm feature-based double Vovk-Azoury-Warmuth
algorithm for online multi-kernel learningy
10:45-11:00 Benﬂpckpﬁ Fpnropnﬁ KcaaKOBnq «About a viscosity solution to the G-h;at conduction
equation in connection with the Black-Scholes formula for a stochastic volatility model»
11:00-11:15 qunnnqu EBFeHIfIi/JI AnatoabeBu4 «Robust portfolio optimization in financial market
models with transaction costs»
. i I'ongun Cepreii AnexceeBuy, ITuesunueB EBrennii AnaroaseBuu «Quantile Hedging
11:15-11:30 . .
of Asian Options on (B,S)-Markets»
11:30-11:45 ®apsa3oBa Aiicslily «MogenupoBanue oniuoHoB k3n u ¢iaop Ha RUONIA wu
KJII04YEBYI0 cTaBKy banka Poccun»
11:45-12:00 Kodeiinas maysa
[Ipeacenarens TuxoB Muxaunia CeMéHOBHY
12.00-12.15 3opun  Amnapeii BaaaumupoBuuy «OO0 O0JHOM CBOWCTBE MOMEHTOB CKAa4KOB
HeoJHOpoaHOTO mpouecca [lyaccona ¢ nepuoanueckoi HHTEHCUBHOCTHIO»
12.15-12.30 Kapauauckas Enena Bukroposna «On the content of a random signal»
12.30-12.45 Cytncm:?,a' I{n.ﬂapa AﬁpaTOBqa «On the Cauchy Problem for Generalized Stochastic and
Deterministic Korteweg-de Vries Equationsy
CrenoBuu Muxaua AnoasdoBuy Turtin D.V., Seregina E.V., Kalmanovich V. V.,
12.45-13.00 Filippov M.N. «On one possibility of constructing a stochastic model of target heating
by an electron beam of medium energies»
13.00-13.15 ParanoB Hukura «Fractional telegraph equation and fractionally integrated telegraph processes»
13:15-14:00 O6en (cronoBas Panyrn)
14:00-16:00 OTabIx
CekmuoHHbBIE JOKIaAbI (OOIBIITON 3aT)
[Ipencenarens ymagos Maromer MumaycroBu4
16:00-16:15 Tuxomupon Anekcaﬂgp HuxomsaeBuu «Asymtotics of empirical spectral distributions of
structured random matrices»
16:15-16:30 Caenko BsiuecsiaB BaagumupoBuy «Estimation of the remainder term in the expansion of
a stable law for o — O»
16:30-16:45 KosiHoropos Aunekcanap BajepuanoBuy «O MHHHUMAaKCHOM TIOAXOJIE K 3agade o
rayCCOBCKOM MHOTOPYKOM OaHIHTE)
16:45-17:00 IHHypHmcon I/I‘l"Opb Hmc‘o.naenw‘l «Modelling the turnover of portfolio of hedge fund
alphas via covariance matrix of their returns»
17.00-17.15 Kodeiinas naysa
17:15-17:30 Yaapomues Hukuta JleHucoBuu «Momenb it 000poTa aaropuTMHUUYECKOH TOProBOM
CTpaTETHI»
Okrtbiciok Kcenusi ImutpueBna, Kounparenko A.E, Cobones B.H., ®pono A.A.«O
17:30-17:45 MAaKCUMH3AIMM MHOXKECTBAa € -THUIHWYHBIX IMOCJIEI0BATEIbHOCTEN  MapKOBCKOIO
uctounrka CrenuaibHOTrO TUIIa»
17:45-18:00 3otoBa Exarepuna Uropesna «O MeTose pemieHus 3anaun Komm 1t CTOXacCTHYECKUX |

JETePMUHUPOBAHHBIX 00001IeHHBIX YpaBHeHUI broprepcay




AbapaxmanoB Camar WaagycoBuu «OO0 O0OJHOM METOAE IOCTPOEHHUS PpELICHUH

18:00-18:15 OJIHOMEPHBIX CTOXaCTHYECKOTO0 M JETEPMUHUPOBAHHOTO HEIMHEHHBIX YpPaBHEHMI
TETIONPOBOAHOCTH U TOPEHHSD)
18:00-19:00 VYxuH (cronoBas Panyru)
4 uroHs
08:00-09:00 3aBtpak (CronoBas Pagyrn)
[IneHapHbIe U CEKITMOHHBIE TOKIabl (OOJBIION 3aIT)
IIpencenarens Poxaun JAmutpuii bopucoBu4
09:00-09:30 Cnoxoiinblii Bnagumup I'puropbeBuu «Training of DNN: blessing of dimension»
) ) YabsanoB Baaaumup BacuabeBuu «Non-Asymptotic Analysis of Short Asymptotic
09:30-10:00 . . S
Expansions for Integer-valued Sums with Applications»
10:00-10:15 Mla6anoB JAMutpuii AjexkcanapoBud «On minimal total weight of k disjoint spanning
trees»
YenuoB AJiekcanap MuxaiiinoBuu «OLeHKa CTPYKTYPHBIX MapameTpoB H 3¢ (HEeKToB
10.:15-10:30 BO3JCHCTBUS B KBAHTUJIBHBIX PETPECCUSAX C HCIOJIB30BAHUEM METOAA JBOMHOIO
MaIIMHHOTO 00YYEHUs»
10:30-10:45 KynpsiBues OJIEI; EBI‘eHBEBI/I:I «MopenupoBanue Monte-Kapio ¢ ucnonb3oBaHueM
MCKYCCTBEHHBIX HEUPOHHBIX CETEI»
10:45-11:00 Kodeiinas maysa
[Inenapubie goknaabl (OOJIBIION 3aIT)
[Ipencenarens BosocaTtoBa TaTrbsiHa AHATO/IbEBHA
11:00-11:30 Oceaenen I:IBaH BanepbeBuu «Meronpl  MpUOMMKEHHUSI  BEPOSATHOCTHBIX
pacrpeeneHuiny
11:30-12:00 IayroB Muxauna AnekcanapoBuu «Towards robust digital watermarks of generated
content» («O0 ycTOWYMBOCTH BOSHBIX 3HAKOB JJIsl TU(DPOBBIX OOBEKTOBY)
CyxopykoB JlaHumnj AJjieKCaHAPOBHY «AHCAMOJIEBBIE METOJBI TITyOOKOTO OOy4YeHHS
11:00-11:30 JUTs1 CyOCE@30HHOT0 U JJOJITOCPOYHOTO MPOTHO3a MOTOJIbI:
COBPEMEHHBIE MOJIETH U MEPCIIEKTUBBDY
Ilepkn Januna CepreeBuu «Bayesian Inverse Problems Meet Flow Matching: Efficient
12:30-13:00 and Flexible Inference via Transformers» («lcnonp30BaHue COTIacOBaHUS TOTOKOB U
TpaHchHOPMEPOB IS pellieHrs 0aHeCOBCKMX OOPATHBIX 3a1a9»)
13:15-14:00 O6en (cronoBas Pagyrn)
14:00-18:00 OTasIx
18:00-19:00 VYokuH (1715 TeX, KTO HE UJIeT Ha OaHKET)
19:00-20:00 OTasIx
20:00-... banker




5 uroHA

08:00-08:45 3astpak (Cronosas Pagyrn)
[IneHapHbIe U CEKITMOHHBIC TOKIAABI (OOJIBIION 3aiT)
[Ipencenatens Konaparenko Anexcanap EBrenseBuny
08:45-09:15 F:JIHK.JIyx KOpuii EBrenbeBny «Martingales on the Group of Diffeomorphims of flat n-
dimensional Torus»
09:15-09:30 IIaBnios Hrops BuktopoBuu, Heymepxunkas H.B. «O 3HakonepeMeHHBIX
MapTUHTATBHBIX WHTEPIOJISIIMOHHBIX MEpax»
09:30-09:45 Azapuna Caeriiana BaagumupoBHa «®opmyna A BBIYHUCICHHS MPOU3BOIHBIX B
CpEIHEM BTOPOTO TOPSIIKA»
09:45-10:00 KiuunmenrtoB JImutpuii CepreeBuu «YpaBHenus Belinraprena nins C*1 noBepxHoctein»
10:00-10:15 H.]IaTOHO‘Ba 'Ma'pm[ BaaauMupoBHa «Qn a supercritical branching random walk on a
graph periodic with respect to some coordinates.»
10:15-10:30 Kodeitnas naysa
CekunoHHBIC JOKIA b (O0IBIION 3a11)
[Ipencenarens labanos JIMmutpuii AnekcaHpoBu4
Konaparenko Anexcanap EBrenbeBuu, A0npaxmanos T.P., Auapusnos H.A.,
10.30-10:45 Kompiteko M.1O., OkTteictok K./I., Cobones B.H., Yabsaames J.A. «O HacieqyeMoCcTH
pPaBHOMEPHOCTHU APOOHON YaCThIO CBEPTKU C pABHOMEPHOM Ha 3aMOIIEHUH CIIy4aliHOMN
BEJIMYUHOIN
10.45-11.00 Co6oseB Butanauii Hukonaesuu, Konnparenko A.E., Enmu3aposa A.E. «O06o0mieane
teopembl A.I'. [locTHIKOBA 00 yOeraroneM nmKe.»
11:00-11:15 PsannoBa Exatepuna «Residual Autocovariances Tests for Autoregressive Models.»
11:15-11.30 HUBiaeB Ouier EBrenbeBny «CHeKTp CIy4yallHOTO omepaTopa BETBSLIETOcs ONyKIaHHs
110 Z B Clly4alHOM MOTJIOIIAKOIIEH Cperey
11:30-11.45 OuanukuHa Enena Muxaiisiopua «Cryuyaiinbie Oy>X/1aHUS C TIOTJIONICHUEM YacTHIDY
11:45-12:00 Kodeitnas naysa
CekumroHHBIC JOKIa b (OOIBIION 3a11)
[Ipencenarens Koanoropos Ajsiekcanap Bajepuanosuyu
IlepeBapioxa Anapeii FOpseBuu «Mojenu COVID-BoiH Ha 0CHOBE CUCTEM
12:00-12:15 | ypapHennii co CTOXACTHUYECKH BO3MY IICHHBIM 3arla3bIBAHIEM)
12:15-12:30 JII/ITBI/IH‘O‘B ' BnagnMyp Hmco.ﬂaem'zm, Chigtyakov A. E., Porksheyan M. V.
«Probabilistic estimation of grid equations solving time on a graphics accelerator»
12:30-12:45 Hl./IK!/ITl/lHa Aana Ba.ﬂepbeBH_a, Korotkova A. S.,Chi_styakov A. E. «Investigation of the oil
spill in the Azov-Black Sea basin based on the stochastic approachy
12:45-13:00 YysenkoB AHaroauii PegopoBuu ((MaTeMa;l‘I/I‘-IGCKOG MOJICJIMPOBAHUE U pEILICHUE
3a/1a4 ONTUMHU3ALHH B YCIOBUAX CTOXACTUUYCCKOW HEOMPEASICHHOCTH
13:00-13:15 qyﬁaTOB AHnjapeii AnelfceeBnq «A new numerical algorithm to solve the portfolio
optimal control problem in the Heston model»
13:15-14:00 Ob6en
14:00-18:00 Otaeix
18:00-19:00 YKUH.




6 UIOHA -1€Hb OThE3/Ia

08:00-09:00 3astpak (Cronosas Pagyrn)
CeKmoHHbIE JOKJIaAbl (MabIi 3ai1)
[Ipencenatens I'mmkaux FOpuii EBrenseBn4
09:00-09:15 MakapoBa Ajuia BukropoBHa «O0paOoTka MEAMIIMHCKUX JIaHHBIX C HMCIOJIb30BAHHUEM
CTOXaCTHUYECKOI'0 aHAJIN3a»
09:15-09:30 Mucropa Banentuna BaagumupoBHa «llopsiaikoBble CTATUCTUKU B MPOTHO3UPOBAHUMY
09:30-09:45 BoaocaroBa Tarbsina AHaTosbeBHa, JlaHeksaHI AH:Keauka ['eHpukoBHA, A3apoB
J.A. «O HEKOTOPBIX MOJIENSAX CO CAYyYaHBIMU TPUOPUTETAMU
09:45-10:00 Yromu Cepreitr Hanapuonosuu, [[BerkoBa WU.B. «YucnenHoe pemieHue 3anauu
MHUHUMAaKCa B MOJIEJISIX C IPUOPUTETAMID)
10:00-10:15 CaiipyraunoBa Haraabsa AHaTobeBHa «K BOmpocy 0 HaJEKHOCTH TEXHHUYECKHX
CUCTEM»
10:15-10:30 bartbirora CBeTJIaHaU AnekceeBHa, bocoBa B.B., BomocatoB B.C. «llpunsrue
ONTHUMAJIBHBIX PEUICHHUH MPU MPOSKTUPOBAHUHN KOTEIbHBIX)
10:30-1045 Yyo Euena FpHFOpbeBH% «O HEKOTOPOM PCMNICHMM 3313t OLCHMBAHWS BEKTOpa
COCTOSIHUSI MHTETPUPOBAHHOW HABUTALIMOHHOW CUCTEMBI»
10:45-11:00 MuxkasieB Janunia AnapeeBndy «O BHeIpeHUH WHPOPMALNOHHO-KOMMYHUKAITMOHHBIX

TEXHOJIOTHH B MPAKTHYECKYIO paboTy crynaentoB AL TY»

OTbe31 y9acTHUKOB KOH(EpPEHIINH




