K CEMUAECATNJIETUIO M. A. TOPANHA

Muxawmr Mocudgosuda
roeav

B 2014 roay ucnoausercsa 70 JeT cOTPYTHUKY Ja0OPATOPUU CTATUCTH-
geckux mMetonos [IOMU PAH, nomenTy kadeapsl Teopuu BEPOATHOCTEN
¥ MATEMATUIECKOU CTATUCTUKYA MATEMATUKO-MEXAHITIECKOrO (DAKYIBTETA
CII6I'Y, IOCTOAHHOMY AKTUBHOMY YYACTHUKY BEPOSTHOCTHOI'O CEMUHAPA
namero ropoga Muxamny Nocudosuay Topauny.
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Muxaun Uocudposuu poamiaca 9 ceutsiops 1944 roma B Jlemunrpane.
B 1966 roay oH 3aKOHYMI MaTEeMATHKO-MEXaHUICCKUN haKkyabTeT JlennH-
rpajckoro yaueepcurera; ¢ 1966 mo 1969 rox M. . obyvasics B acnupas-
rype Jlemunrpamgckoro yausepcurera non pykosogcrsom U. A. U6paru-
MOBA, a IO OKOHYAHUM ACIUPAHTYPLI cTaa padorars B0 BHUUW sxexTpo-
m3MepuTensHbx mpudopos. C 1992 roga M. U. — corpyauux naboparto-
pun craructudeckux meronos [IOMU PAH, ogmoBpeMeHHO OH mpermo-
naet Ha Kadeape TEOPUU BEPOATHOCTEN M MATEMATUIECKOU CTATUCTUKA
MaTeMaTUKO-MexaHudeckoro dgaxkyabrera CII6IY.

Muxamn MocudgoButd — H4eg0BEK BECHMA PA3HOOOPA3HLIX MHTEPECOB U
BRICOKOU OOIIEN KYJIbTYPHI, HO MPEXK e BCETO OH OCTACTCA MATEMATAKOM.
B >ToM KpaTKOM TeKCcTe HEeBO3MOXKHO MTaTh CKOJIL-HUOYIb MOAPOOHOE M3-
JIOXKEHUE 3aMeYaTENbHBIX Pe3yabTaToB M. V. u MuI Juib 6erio HaMeTuM
HEKOTOPEIE OCHOBHBIE JIUHAU €I'0 TBOPYIECTBA.

1. M. H. pazpaboTan METOIEL, TO3BOIAONINE BLIICIATEL BAXKHEIE U WH-
TEPECHBbIE KIACCH CTAUOHAPHBIX CIYIAMHEIX TPOLUECCOB (COXPAHAIONIX
Mepy TpPeoOpPa3OBAHUN), YIOBJIETBOPAIOIINX CUJIBHBIM YCJIOBAAM MEPEMe-
NIMBAHUA, MPOUCXONANIErO C BKCIOHEHIUAILHON CKOPOCTBIO. Ilocaenmee
CBOUCTBO TIO3BOMAET TOKA3BEIBATD IJIA TAKWX MPOLECCOB NPAKTUIECKA Ta-
KHe K€ IPeneabHEE TEOPEMEL, KAK W 1A HE3ABUCUMBIX CIyIANHBIX BEJIH-
quH. COOTBETCTBYIOIIME IPUMEDPHL €T NepBasa medaTHaa pabora M. U.,
B KOTOPOU OH PACCMOTPEJ HA3HIBAEMOE Ternephb npeobpasoBanueM Penbu
npeobpasosarne T orpeska [0, 1] B cebs, onpenensemoe paseHcTsoM T =
{f~Yz)}, rae f(x) — momoTOHHAs mnomoxuTenrbHas yukuua zHa [0,1].
A. Penbu nokasai, 94T0 npu onpejgejaeHHbIX orpanudenusx za [ ua [0,1]
CYLIECTBYET abCOMIOTHO HEMPEPHIBHAA 10 Mepe JleGera Mepa, OTHOCUTEIb-
Ho xoropou T — sprogudeckun asTomopdusm. [Mozguee B. A. Poxawn
mokazan, 9ro T — Tounn sugoMmopduam. M. U., mamoxus Ha f Hexo-
TOPBIE NOMOJHATENLHEE YCIOBHAA, JOKA3AL, ITO CTAINOHAPHEIE MPOIECCHL
X,, = g(T™z) ynoBIETBOPAIOT BECHMA CUILHBIM yCIOBUAM SKCIOHEHINALb-
HO Gpicrporo nepevemBanus. lpu f(z) = 102 crenenu T nopoxgaior
pa3IOKeHNe & B NeCATUIHYIO Apobb, pn f(x) = 1/x — B memHyio ApoOb.
3ameTuM, 9TO U3 »>TuX pesyabraros M. U. mpm f(z) = 1/z crenyior 3Ha-
meruTsie TeopeMbl P. O. Kysbmuna u I1. JleBu o nenuex apo6sx.

ITosgmee M. . moay<mn 1oCTATOMHO OOIIKE PE3YIbLTATHL, IAPAHTUAPY-
IOLIMe A8 SHAOMOPMU3MOB IPOCTPAHCTB € MePOK (U MOPOXK IEHHLIX MU



CTAIMOHAPHEIX MTPOIECCOB) AHAJIOTUIHOE OBLICTPOE TIepeMenBanue (B Ka-
decTBe puMepoB M. U. paccMoTpes, B TaCTHOCTH, TPEOoOPA3OBAHUS BUIA
{0z} u npeobpazosanus [leppona—fkobu).

2. 3HauuTeabHOE MecTO B TBopuecTBe M. U. 3ammmaeT uccaenoBaHue
MpeIeabHBIX TEOPEM [JIsA 3aBUCUMBIX COydauHbx Beaudu. M. U. npunan-
JIEXUT CO3NAaHUE BECbMAa MOIIHOI'O METO[A, MO3BOJAIOUIErO NOKA3BIBATH
[pegeibHbIE TEOPEMBL A JOCTATOYHO OOUINX CTAMOHAPHEIX IPOLECCOB.
EMy yaanock BHIABUTEL POIb KOTPAHUIL U MAP TUHTAI-PA3HOCTEN KaK KAHO-
HUYIECKUX TMPENCTABATENEH COOTBETCTRYIONUX KJIACCOB KOTOMOJIOTUHN. DTO
MPUBEIO K PA3BUTUIO METOIA MAPTUHTAIBLHOU AMIPOKCUMAIINYA, KOTOPHIN
BIEPBLIE, KaK o0muu MeTon, O6uut npegtoxker M. . B kparkou mybauka-
uuu 1969 roga. C Tex mop MeTOA MUPOKO PABBUBAJICS U UCIIOIBL30BAICT KAK
camuM M. ., Tak u ApyruMu MaTeMaTUKaMHU, 1 PACCMATPUBAETCS TEMePh
KaK OJWH 13 TVIABHBIX METOMOB MOKA3aTeIbCTRA IPeJeJbHLIX TeopeM. BoT
MIBE UTATHI, MOKA3LIBAOIINE KAK BOCTPUHUMAETCI DTOT METO COBPEMEH-
HbIME uccaegoBaresaMu. OHu B3ATHL U3 paboT, onybaukoBanHbx B 2014
rogy B OJHOM U3, KAK CEUYAC MPUHATO I'OBOPUTH, MPECTUKHBIX KYPHA-
JIOB; OTHA U3 DTUX PAbOT TPUHAMIICKUT BIOOABOK MEPY OUEHb U3BECTHOT'O
YHI€HOTrO.

“Since the seminal paper of Gordin in 1969, approximation via a mar-
tingale is known to be a nice method to derive limit theorems for stochastic
processes.”

“Our methods rely on a martingale approximation approach which has
been played a decisive role in most proofs of the central limit theorems
during the last 50 years.”

Mzur yxe ymomunaau, uro M. W. ycmemno pa3euBai CBOM METO. U IPU-
MEHSI €r0 K UCCAEJOBAHUIO ACUMITOTUIECKUX MPODOJIEM TEOPUM BEPOAT-
HOCTEU U TeOpuu muHaMudIeckux cucreM. QmHA U3 MOCIAETHUX OYEHb WH-
TEPECHBIX €ro paboT B 3TOM HAIPABICHUU, OMyOINKOBAHHAA (B COABTOP-
ctBe ¢ Mandpenom Tenxepom) B 2014 roay B xypuaae Probability Theory
and Related Fields, comepxuT ruybokoe uccaeoBaHne aCUMITOTAIECKOTO
nmoBefeHus: cTaTucTuK (Gou Museca I COXpaHIOUIUX MEPY IpeobGpaso-
Bauuy. Menno, B 5Ton paboTe M3ydaeTcda IpeleabHoe noBeaerune hpopM
>0y <ign f(Tha,...,Tx), rae T — coxpaHAIIee Mepy Tpeodpaso-
BaHme. JTa paboTa COIEPKUT MHOI'O HOBBIX UIEU U, MO-BUAUMOMY, OKa-
KeT GOMBINOE BIAUAHUE HA MCCICIOBAHUE CXOTHEIX TTPOOJIEM.

U yxe coBcem BkpaTie cpenu gocrmkenun M. 1. ormerum caenyromme.



3. Ompefenenne TOMOKINHUYECKUX TPEOOPA3OBAHUN W BEIABICHUE WX
pOJIU B TpEAeNbHBIX TeOpeMax MAJA IUIepOOTUIecKUX AUHAMUYIECKUX CH-
cTeM.

4. PasBuTre MeTOAa PACIIVPEHUN A HEKOTOPHIX KJIACCOB IACTUTHO
TUTIEPOOTNIECKUX CUCTEM.

Xapakrepuas 1epra pador M. U. — 3amedaTenbHOe 1yBCTBO €IMHCTBA,
HAIllEW HAyKW: B ero paboTaxX Ha MEPBLIU B3IVIAL HEOXKUIAHHO, HO BIIOJHE
€CTECTBEHHO KCIIOAB3YIOTCA METONBI U MOHATUA U3 PA3AEIOB MATEMATH-
KU, Ka3aJ0Ch OBI, COBCEM MAJeKUX OT OCHOBHOW 3ajgadum. Bce ydacTHUKEH
[MeTepbyprekoro ceMmHapa 3HAOT TakXke, ITO KAKOBA, OB HU ObLTa TeMa
04epenHoro gokaaga (aumb OBl OH ObLI UHTEpeceH), co croponsl M. H.
MOCJAEAYIOT U NIyOOKHUE BOIPOCH, U IIyOOKMe KOMMEHTAPUH.

Penkoanerus u aBTopsr cOopauka nosapasiaasioT M. U. ¢ obuteem, xe-
JAI0T €My 370POBbsA, MHOTHUX JET aKTUBHOU TBOPYECKOU KUIHU U TOCBA-
IAIOT €My 3TOT BBILYCK 3anucoK HayvIHBIX cemuuapos [TIOMMU.





