HAUUOHANEH CEMUHAP NO CTOXACTUKA

cekyusa ,,M3C/7€06(JH€ Ha onepayuume, eepoamHocmu u cmamucmuka”

MopeaHaTa cbUpKa Ha HayuoHAaAHUA ceMuHap Mo cMoxacmuka we ce nposeae Ha 13 mau 2026 r. (cpaaa) ot

14:00 yaca B8 3ana 503 Ha UMW-BAH. [loknag Ha Tema:
""Some Properties of Exponential Functionals of Continuous Gaussian Processes"
we n3Hece José Alfredo Lopez-Mimbela (Center for Research in Mathematics Guanajuato, Mexico).

Abstract: Exponential functionals of random processes are mathematical expressions that typically involve
integrating the exponential of a random process over time. These functionals play a significant role in various
areas of mathematics and applied sciences, including probability theory, statistical mechanics, and financial
mathematics. In this talk, we discuss some properties of exponential functionals associated with continuous
Gaussian processes. The discussion centers on obtaining useful bounds for their cumulative distribution
functions, with particular emphasis on Brownian motion and fractional Brownian motion.
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