HAUUOHANEH CEMUHAP NO CTOXACTUKA

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

MopeaHaTta cbupKa Ha HayuoHaAHUA ceMUHap rno cMoxacmuka e ce nposeae Ha 1 mapt 2023 r. (cpaaa)

oT 14:00 yaca B 3ana 503 Ha UMWN-BAH. [loknapg Ha Tema:
"The inverse first-passage time problem for Brownian motion"

we nsHece Alexander Klump (postdoctoral fellow (DAAD) at the IMI-BAS).

Abstract: Given a fixed probability distribution on the positive real numbers, the inverse first-passage time
problem is to find a time-varying boundary such that the first-passage time by a Brownian motion over that
boundary has the fixed distribution. The aim of this talk is to give an overview of the existing literature, which is
concerned with existence, uniqueness and properties of solutions, as well as to present an approach to
uniqueness and properties by stochastic order relations.

[NTOKaHBAT Ce BCUYKM MHTepecyBaLlu ce.



