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[lenpt0 IUIIOMHOW pPabOTHl SIBISUIOCH HW3YYEHHE BaKHEHIIUX TOHITHI
CTOXAaCTHYECKOro aHaim3a. PaboTa HOCHUT HCCIIENOBATEIIbCKUM XapakTep. B
paMKax pabOOThl JlaHBl CTPOTHE ONPEACIICHUS BHUHEPOBCKOTO IIpoliecca,
croxactuueckux uHTerpanoB Mto m CtparoHoBUYa. PacCMOTpeHBI J10CTATOYHBIE
yCJIOBUS CYIIECTBOBAHUS CTOXaCTUYECKUX  HUHTErpasios. IIpensioxeno
aJIbTEPHATUBHOE OMPEAEIEHNE CTOXACTUUECKOTO HHTErpana CTpaToHOBHYA:
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JanHoe albTEPHATUBHOE OTIpEJICICHHE  TO3BOJIIET  OOOCHOBATH
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CTOXAaCTHYEeCKUM HHTerpasiaMm CTpaToOHOBUYA.
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The aim of the thesis was to study the most important concepts of stochastic
analysis. The thesis is exploratory in nature. In the framework of the thesis the
strict definition of the Wiener process, the 1to integral and the Stratonovich integral
are given. Sufficient conditions for the existence of stochastic integrals are
considered. The alternative definition of the stochastic integral Stratonovich is

proposed:
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This alternative definition enables us to justify the u-substitution applied to

the Stratonovich integrals.

Also the alternative definition of stochastic #-integrals is introduced:
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