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PE®EPAT
Junnomuas pabota: 35 ctpanuil, 7 TUTEPaTyPHBIX UCTOYHUKOB.

Krnioueswie cnosa: CIIVUAUHBIN IIPOLIECC, MAPTUHI' AJI, CEMU-
MAPTHUHI AJI, CTOXACTUYECKHWI UHTEI'PAJI, UHTEI'PAJI UTO, UHTE-
I'PAJI CTPATOHOBHYA.

Ob6vexm ucciedosanus — OCHOBHBIE MTOHATHS CTOXAaCTUUYECKOT0 aHaJIn3a.

Ilpeomem uccnedoganusi — MPOJODKEHUE CTOXACTUYECKOTO MHTErpaja Ha
MPOCTPAHCTBO CEMUMAPTHHTAJIOB.

Llenv pabomwi: M3ydeHUE OCHOBHBIX MOHATHM CTOXACTHMUECKOTO aHallu3a, B
YaCTHOCTHU MPOCTPAHCTB JIOKAJTBHBIX MapTUHTAJIOB U CEMUMApPTUHTAJIOB, U CIIOCO-
0a MOCTPOEHMS MPOJOJKEHHsI CTOXaCTUYECKOI0 MHTErpaia Ha MPOCTPAHCTBO ce-
MUMapTHHTAJIOB.

Memoowl uccredosanus: CTOXaCTUUECKOTO aHaJIN3A.

llonyuennvie pezyromamol u ux HogusHa: 110CTpOEHBI pa3IUUHbIE TUIBI CTO-
XaCTHYECKUX WHTETPAIOB HA MPOCTPAHCTBE CEMHUMAPTUHTAIOB U JIOKa3aHbl UX
CBOMCTBA. /{0Ka3aTenbCTBA SBISIOTCA HOBBIMM.

Obracmb 803MONCHOO npakmuiecKkoco nNPpUMeHerusl. CTOXACTUYECKHUI aHa-
JU3 u (1)I/IHaHCOBa$I MaT€MaTHKa.



ABSTRACT

Diploma thesis: 35 pages, 7 reference sources.

Key words: RANDOM PROCESS, MARTINGALE, SEMIMARTINGALE,
STOCHASTIC INTEGRAL, ITO INTEGRAL, STRATONOVICH INTEGRAL.

Object of research — basic elements of stochastic analysis.

Subject of research — continuation of stochastic integral in the space of semi-
martingales.

Purpose of the work: research basic elements of stochastic analysis, in partic-
ular, spaces of local martingales and semimartingales, and method of constructing
a continuation of stochastic integral into space of semimartingales.

Research methods: stochastic analysis.
Obtained results and their novelty: Different types of stochastic integrals for sem-

imartingales are constructed. New proofs of their properties are given.

Area of possible practical application: stochastic analysis and financial math-
ematics.



