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10:00-10:25 — OTtkpbITHE KOH(epPEeHIIHH

10:25 — | TlepramMeHIIUKOB

1 1 N 1 0 Cepref/'l
MapkoBuu

11:10 —

11:30

11:50 — ITuenunnes

12:20 EBrenmnii

12:20 — AHaToJIbeBIY

12:40

12:40 —

13:00

14:30 — Myp3uHueBa

15:00 AéHa
AHpapeeBHa

15:00 —

15:20

15:20 —

15:40

15:40 —

16:00

Kyrosnu FOpuii
AprémoBUY

Kupromkun
Slpocaas
Baagumuposuy

Hidden Markov model where
higher noise and less
observations make smaller
errors of parameter estimators

OneHky (QyHKIUH HAJIE)KHOCTH
C TIPHUBJICYCHUEM
IapaMeTpUIECcKOro Kiacca
pacnpeneneHun

11:30-11:50 — Kode-opeiix

Dabye Ali
Souleyman

MocoBa
XpucTHHA
IOpbeBHA
CugopoBcKkuii
Erop
AJlekcaHIpOBHY

A Review of Goodness-of-Fit
Tests for Poisson Processes

MeTtomp! ¢-AUBEPTEeHITAN IS
OIICHUBAHHS MTAPaMETPOB
KOITYJIBI

O nocienoBaTeILHOM OLIEHKE

napaMeTpa cHoca npoiecca
OpHiureiiHa-Y nen6exa-Jlesu

13:00-14:30 — Ooexn

MapkoBu4
Haranba
MpuxaijaoBHa

KoHcTanTHHOB
AnexcaHap
AHIpeeBNY

Kypasnés
AJlekcanap
Bukroposuu
3103uH

Baanuciaas
AHpeeBNY

Maxima and sums of non-
stationary random length
sequences in heavy-tailed
models with application to
random graphs

O BepOATHOCTHOH MOCTAaHOBKE
Urpbl YIBTUMATYM C
JIICKPETHBIMH CTPATETUSIMU

PobacTtHoe oneHnBaHue
MapaMeTPOB CIIOKHBIX CUCTEM
Ha OCHOBE 3HAKOBOI'O METOAA

Koacummerpusi, e€ cBoiicTBa u

NPWIIOKEHNUS B (PUHAHCOBOM
MaTeMaTuKe

16:10-16:30 — Kode-0opeiix

OYHO

OYHO

OYHO

OHJIAiH

OYHO

OHJIAiH

OHJIAltH

OYHO

OHJIAliH


https://us06web.zoom.us/j/84732409923?pwd=Ak28EIZ0qkavE0XeVbDhHzZ4GnUnwe.1

16:30 - Ilepenesckuii

17:00 CasiToClIaB
Cepreesuu

17:00 —

17:30

ParanoB Hukura

10:00 — [lepeneBckuit

10:45 CasTOClIaB
CepreeBuu

10:45 —

11:05

11:05 -

11:25

11:50 — JlemuHCcKast

12:10 Mapust

AmnaTtoaneBHa

12:10 —

12:30

12:30 —

12:50

Xapun Estimating the Number of

AJexkcanap Time-Shifted Scaled Copies of

BaagumupoBuu  a Signal with Applications to
1D Convolutional Neural
Networks

MapTbiHOB CBsI3b MEXITY

I'ennagumit MOIU(UIMPOBAHHBIMH

BaaguMupoBuY = MHOTOMEPHBIMH KPHTEPHSIMU
oMera-KBaJpar 1 KpUTEPUSIMHU
rayCccOBOCTH IPOIIECCOB Ha
[0.1]

16 uroas1 2026

EBrenneBunu

JlemuHckas
Mapus
AHaToJIbeBHA

Huxudopos
Hukura
HUropesuu

Telegraph-like stochastic
processes and their
applications

AnantTuBHOE poOacTHOE
OLICHUBAHNE B PETPECCUOHHOM
MOJEIH ¢
CEeMUMAapTHHTAIBHBIM IIYMOM
MaJIoif HHTEHCHBHOCTH
AnanTuBHBIC pOOACTHBIE
cyrep3¢hheKTHBHBIE METOIBI
OLICHMBAHMS IS MOZeTen
HerapaMeTpuIecKon
perpeccuun

11:25-11:50 — Kode-0peiix

[epeneBckuii
CeaTocias
CepreeBuyu

Kypaomes
3apudixon
Mamncyp yriam

3bIKOB ApTéM
EBrennesn4

Henapamerpuueckoe
oreHuBaHue K03 duinenrta
cHoca Tu(GHy3UOHHOTO
mpoIiecca co CKaukaMu

HeiipocereBast npouenypa
BEIOOpA MOJIEIH: THOPUIHAS
CTaTUCTHYCCKAs-HEHPOHHAS
ApPXUTEKTYypa ISl aAanTHBHON
OIICHKH CHTHAJIOB ITPH
npoiiecce Jlesu

D¢ dexTuBHOE OIICHUBAHUE
(hYHKIIMY MHOTHX TIEpEMEHHBIX
B QJITUTHBHOW PErPECCHOHHOMN
MOJIeNH

13:00-14:30 — O0en

OHJIAliH

OYHO

OYHO

OYHO

OYHO

OYHO

OYHO

OYHO



14:30 —
15:00

Myp3uHieBa
Anéna
AHpapeeBHa

15:00 -
15:20

15:20 -
15:40

15:40 —

16:00

16:20 -
16:40

[lepeneBckuit
CasTocnas
CepreeBuu

16:40 —

17:00

17:00 —
17:20

IepramenmukoB = Guaranteed sequential

10:00 — [TuenuHIEB

10:45 EBrenunii
AHaToJIbeBHY

10:45 —

11:05

11:05 -

11:25

BacnianeB
BsiueciaB
AprtypoBu4

IMoasikoB
AJlekcanap
AHjpeeBnY

CaBoOCTBSIHOB
Makcum
KupuniioBuu

Myp3uHueBa
Anéna
AHJpeeBHa

One pharmacokinetic problem
for general mathematical
model with random
coefficients

Moenu cToXacTU4eCKOMH
BOJIATHJIEHOCTH Ha OCHOBE
MapTUHTATEHOTO
OIITHMAJIBHOTO TPAHCIIOPTA

OYHO

OYHO

006 ogHOM 0000IIEHNH OHJIANH
KyMYJISITHBHOH SHTPOIIHA
9KCTPEMYMOB, €TO CBOMCTBAaX U

MIPIIOKEHNH B (prHAHCAX.

AHaTUTHYECKHE METObI
XEDKUPOBAHUS a3UATCKUX
OTIIIOHOB U pOOACTHOTO
yIIpaBIeHUS TOPT(ENeM Mpu
TPaH3aKIMOHHBIX M3AEPKKAX

OYHO

16:00-16:20 — Kode-opeiix

TI'onpun Cepreit
AJlekceeBHY

Myeannuen
EBrenmii
AHaTo0JIbeBHNY,
Masiok Codpbs
JenucoBna

Tapuma Ceprei

Portfolio optimization in
Ornstein—Uhlenbeck—Lévy
spread market

OYHO

OnTuMaIbHOE UCIIOJIHEHNE
METaOpJEPOB IIPH PEKUM-
3aBHUCHMOM BOJATUIILHOCTH B
MOJIETTH TIEPEXOTHOTO
BO3JENCTBUSA

OYHO

Information Borrowing for OHJIAMH

CepreeBuu reducing the mean squared
error in group sequential studie
17 uroast 2026

Cepreii
MapxoBu4
ladaaun
Jdanuna
CepreeBuyu

Komkun
I'ennanmii
MuxaiijioBua

OYHO
estimation for the Cox-

Ingersoll-Ross processes

On the Pricing of Barrier O4HO
Options under Local Stochastic
Volatility Models

OreHNBaHUE HETTO-PE3EPBOB B | OYHO

HCOPEPBIBHBIX MOACIIAX JIL
6€CCPO‘IHOFO CTpaxOBaHUA
JKHU3HU

11:30-11:50 — Kode-opeiix



11:50 —
12:10

12:10 —
12:30

12:30 -
12:50

JlemuHckas
Mapus
AHaTonbpeBHA

Jlonmyxun
Spocias
HuxonaeBny

JIMTBHHOB
Baaauciaas
JIbBOBHY

KunroHnoBa
Aus
KekcembaeBHa

O1ieHuBaHHe OHJIAliH
€IMHOBPEMEHHBIX HETTO-

MIPEMUM B CIydae m-JIETHErO
CTpaxOBaHHSA C

HCIIOJIb30BAaHUEM

JIOIIOJIHUTEIIHLHOM

MHPOPMALINH O TIEPBBIX

YETBIPEX MOMEHTAX.

O peleHUN 3a1a41 OHJIalH
CTOXAaCTHYECKHUX MPOTOJIBHBIX
KOJICOAHUH BSI3KOYIIPYTOTO

TpOCa ¢ JBIKYLIIHMHUCS

TPaHULIAMH C HCIOJIb30BAaHUECM

METOZOB UCKYCCTBEHHOTO

HHTCJIJICKTAa U MAallIMHHOI'O

00yUYeHHS

Bupryannzanus o0y4ueHus OHJIANH

12:50-13:30 — Oxckypeust

13:30-14:30 — ObGen

14:30-16:00 — Kpyruslii croJ «IlepcnekTuBHBbIE HATIPABJIEHHUS HCCIEI0BAHUI B
00s1acTH POOACTHOM CTATUCTUKHU U GUHAHCOBO MATEMATUKI»

16:00 — 3axpsiTHe KOHpepeH N



