HAUMOHANEH CEMUHAP MO CTOXACTUKA

Ha 16 aHyapwu 2017 r. (BTOpHMK) oT 14:15 yaca B 3ana 403 Ha UMW — BAH,
AOKNA4 Ha Tema:

"Consecutive Subordination of Poisson Processes and Gamma
Processes"

e nsHece MeHka Maitctep (MMU-BAH).

Abstract: Subordination by Bochner is a randomization of the time parameter in
stochastic processes. There are two sources of randomness: the ground process
X (t) and time process T (t), under the assumption of theirs independence. The

time process is supposed to be subordinator - Lévy process with non decreasing
sample paths. Subordinated process is defined as Y (t) = X (T (t)). We consider
the sequences of consecutive subordination of Poisson processes and Gamma
processes, starting with Poisson process and starting with Gamma process.

Poisson process subordinated by Gamma process is a Negative Binomial
process. Negative Binomial process subordinated by Poisson process is a Polya-
Aeppli process.

Gamma process subordinated by Poisson process is a Tweedi process -
Poisson exponential Lévy process.

We prove that Tweedi process is stable by iteration. Polya-Aeppli process
is stable by subordination with Tweedi process. The iteration of Negative
Binomial processes leads to degeneration.

The transition probabilities of subordinated processes are expressed by
special functions - Bessel function and Confluent Hypergeometric function. The
asymptotic behavior is considered.

MoKaHBAT Ce BCMYKU MHTEpecyBallu ce.



