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IOSIF IL’ICH GIKHMAN

(on his sixtieth birthday)

On 26 May 1978 losif II’ich Gikhman, a well-known Soviet mathematician
and leading specialist in probability theory and mathematical statistics, cele-
brated his sixtieth birthday.

Gikhman’ was born in Uman’. In 1939 he graduated from the Kiev State
University, after which he went on to graduate studies under the supervision of
N. N. Bogolyubov. From 1941 to 1945 he was an officer in the Soviet army
and took part in battles against the German invaders. While in the army, he
defended his Ph.D dissertation in 1942. After demobilization Gikhman
worked in Higher Educational Institutes in Kiev; from 1948 to 1966 he was
a lecturer, then Professor and Head of the Department of Probability Theory of
the Kiev State University. In 1965 he was elected a Corresponding-Member of
the Academy of Sciences of the Ukrainian SSR. Since 1966 he has been Head of
the Department of Probability Theory of the Institute of Applied Mathematics
and Mechanics of the Academy of Sciences of the Ukrainian SSR in Donetsk,
and has been in charge of the scientific work of the Department of Probability
Theory at the Donetsk State University.

Gikhman’s work has been mainly devoted to various questions of the theory
of random processes and mathematical statistics. He made a very substantial
contribution to the theory of stochastic differential equations, being one of
the founders of this important trend in probability theory. Even in his first
papers, developing ideas of Bogolyubov, Gikhman began to study the
behaviour of dynamical systems under the influence of random perturbances.
Generalizing the concept of a dynamical system under the influence of random
perturbances, he arrived in 1947 at the definition of a stochastic differential
equation. In subsequent papers he investigated existence and uniqueness
conditions for solutions of stochastic differential equations, he studied their
dependence on the initial data, deduced the inverse Kolmogorov equations for
the transition probabilities, and justified Bogolyubov’s averaging method for
random processes that are solutions of stochastic differential equations. In
recent years Gikhman and his pupils have begun to study certain classes of
stochastic partial differential equations.

A second important topic in Gikhman'’s research is limit theorems for random
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processes. In this field he was the first to work out certain approaches that

were new in principle. He proposed a general method of constructing asymptotic
expansions for distributions of additive functionals of a Markov chain that con-
verges to a continuous diffusion process (1952). He obtained the first theorems
on the convergence of functionals of a sequence of sums of independent random
variables for the case when the limiting process with continuous increment is
discontinuous (1953), Gikhman also was the first to observe the fact that
invariance is lacking in limit theorems for certain classes of additive functionals,
such as the number of times a random curve intersects some domain (1957).

A number of new classes of limit theorems for random processes were
obtained by Gikhman in connection with the investigation of the asymptotic
properties of statistical criteria. To him is due the idea of the wide applicability
of the theory of Markov processes and limit theorems for such processes to
problems of mathematical statistics. His D.Sc. dissertation (1955) was devoted
to this theme.

Gikhman'’s scientific activity has continuously been associated with teaching
activity. He has trained a large number of pupils, among whom one now holds
a D.Sc. and several Ph.D’s. To him we owe the creation of a school of
probability theory in the Ukraine. He is the author of textbooks and
scientific monographs, including the three-volume Teoriya sluchayny kh
protsessov (Theory of random processes) (in collaboration with
A. V. Skorokhod), which is the most complete exposition of this theory.

Iosif II’ich Gikhman has arrived at his sixtieth birthday in the full flower of
his creative force. We wish him further success with all our hearts.

V. S.-Korolyuk, Yu. A. Mitropol’skii,
A. V. Skorokhod
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