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N3BOPHOM BERY INTPUPO/IHO-MATEMATUYKOI ®PAKVJITETA
Y HUITY

HAYYHO-CTPYYHOM BERY 3A I[TPUPOJHO-MATEMATUYKE
HAYKE VHUBEP3WUTETA YV HULLTY

Ha cejpunum Hayuuno-crpyusor seha 3a upupoano-maremarnuke nayke o 13,06.2023. ro-
aune, oguykonm 6poj 8/17-01-006/23-006, oapeheru cymo ga kao Konuenja nannieno ussenrraj
0 u3b0py je/HOI HACTABHMKA Y 3BAKY BaHpeann uian peaosamn npodecop na lenapr-
many 3a mMaremaruky [lpupouso-maremaruugor dakynrera v Huwy, 3a vy sayuny obaace
Maremaruka. [locie yeuia y Upuioxkeny JOKYMeHTALM]y. 1o HOCHMO ciaeaelin

M3BEIITAIJ

Ha pacuucaun konkype ce upmjasuo jegan kawamiar, ap JACMMHA THhOPBEBHWA,
panpeauu upodecop Ipupogso-maremarnikor dakyiarera y Huwy. V3 upujasy je upuioxuia
ayroGuorpadujy, cuucak HAYuUHNX PajdoBa, HAYUHE PAJOBE U CHHCAK HAYYHUX CKYHOBA M CeMu-
HApa HA KOJHMA je yuecTBoBasia.

1. BUOTPA®CKH TMOJAIIM O KAHIAMIATY

Jacmuna Dophesuh je pohena 19.08.1982. roguune y Huiny, 1e je 3aspiiniia OCHOBHY LIKOJLY
u rumuasujy "Bopa Craskosuli” ca ogmmunum yenexom. [Ipupoaso-maremaruuku gakyirer y
Huwy, oacex Maremaruka u uncopMmaruka, emep Maremaruka exonomuje, yuucasia je 2001,
roguue. Jduuomupada je jvua 2006, roamue Kao CTvAeHT reHepaimje. ca lpocetHoM OLeHOM
9.67 n oubpanom juiiomcKor pajga 1ol Hasuposm Crmozacmuysu modeau KaMamuur crmornda. v
TOKY AMILIOMCKUX CIVAMJA jJe jBe roguie, Kao salazxen crydenr, Ouaa crunenauera Ouurrnne
Huu, a go6uia je 1 HEKOJMKO CTHIEHAN]A 04 KOJUX je HCTAKHYTA CTHICHIM]A HOPBOLIKE Biale,

Hoxropeke cryiauje maremaruke je ynucana jdeuembpa 2006. rogune na Osjcexy 3a mare-
MaTHKY ¥ uiopMaruky. Y npeapuljeHom poky je HOJMOKHAA CBE HCHUTE CA LPOCETHOM OLeHOM
10 u yemepuia cBoja werpaskupama Ka uzyuasaisy backward croxacrnukux udeperimjasinmnx
jeanaunna. Hokropeky jucepraimjy 104 Hazusom Backward cmozacmuuxe dudepenuujaane
Jednavune ca neprmypboyujema je upujasuia 27.06.2012. roguue, a oabpannaa 20.06.2013. ro-
aune xa [IM®-y y Huy, noy smenropersom upody. ap Cpernane Jankosul.

2. HAYYHHU U CTPYYHU PAJL

Jacymuna Dophepuli je 1o caua objasuna 19 nayunux pajgosa karveropuje M21-M23 u uernpn
HayuHa paja y 30opuduuMa ca kondepennumja objasmena y ueaunu. Taxobe je ayrop jeauwe
30upke 3a/1aTaKa ca OCHOBAMA Teopuje; jeade modorpaduje (kareropuje M41) n jejor norianina
Kibure (kareropuje M44),



2.1. Kmwure

36upka 3ajaraka ca ocHoBama reopuje (npe uszbopa y 3pame Banpeanu npode-
cop):

Jacmuua Tophesuh, Beposammnoha, 36upra sadamara ca ocnosama meopuje, Ipupoino-
varemaruiki (akysarer y Huuy, 2018. (370 crpana)

Mounorpaduja (Hakon nzbopa y 3pame BaHpeaHu nmpodecop):

Jacmuna Tophesuh, Influences of perturbations on properties of Backward Stochastic Di-
fferential Equations, Hpupopno-maremaruuky pakyirer y Huwny, 2023, (198 erpana) (o1ykom
Maruusor o00pa 34 MATeMATHKY, KOMIYTePCKe HayKe 1 Mexatnky ogpehena kaveropuja M41)

IMorsasibe Kibure y MoHorpaduju HauMOHAIHOD 3Havaja (HakoH u3bopa y 3Bame
BaHpelHu npodecop):

Jasmina Dordevié, Perturbed reflected backward stochastic differential equations, Book ti-
tle: Advances in the Solution of Nonlinear Differential Equation. (ISBN 978-1-83968-657-3).
IntechOpen, 2020. (19 crpana)

2.2. OGjaB/benn HAYyUHU PaJIOBNU

Pagosu o6jaB/benn y mefjynapoauum vaconucuma 1o n3bopa y 3parme BaHPEJAHU
npodecop:

[1] S. Jankovié¢, J. Pordevié¢, M. Jovanovi¢, On a class of backward doubly stochastic
differential equations, Applied Mathematics and Computation. 217 (2011). 8754-8764.
Corrigendum to  On o class of backward doubly stochastic differential equations, Appl.
Math. Comput. 218 (2012) 9033-9034. (M21)

2] S. Jankovié, M. Jovanovié¢, J. Pordevié, Perturbed backward stochastic differential equa-
tions, Mathematical and Computer Modeling, 55 (2012), 1734-1745. (M21)

[3] J. Bordevié, S, Jankovié, On a class of backward stochastic Volterra integral equations,
Applied Mathematics Letters, 26 (2013). 1192-1197. (M21)

[4] J. Pordevié. S. Jankovi¢, Backward stochastic Volterra integral equations with additive
perturbations, Applied Mathematics and Computation, 265 (2015), 903-910. (M21a)

[5] J. Pordevié. On a class of backward doubly stochastic differential equations with con-
tinuous coeffcients. IMA Journal of Applied Mathematics, 81 (2016), 26-41. (M21)

(6] J. Pordevié, L,-estimates of solutions of backward doubly stochastic differential equa-
tions, Filomat 31:8 (2017) 2356-2379. (M22)

(7] J. Dordevié, S. Jankovié, Reflected backward stochastic differential equations with per-
turbations, Discrete and Continuous Dynamical Systems - A, 38(4) (2018) 1833-1848.
(M21)

[8] J. Pordevié¢, C. J. Silva, D. F. M. Torres, A stochastic SICA epidemic model for HIV
transmission, Applied Mathematics Letters, 84 (2018) 168-175. (M21a)

Pagosu objasiwenn y meljyHapoanum gaconucuma nakon usbopa y spame BaH-
peann npodrecop:



[9] J. Pordevié C. J. Silva, A stochastic analysis of the impact of fluctuations in the environ-
ment on pre-exposure prophylagis for HIV infection, Soft Computing, 25 (2021) 6731-6743.
(M22)

(10] J. Pordevié. Some analytic approzimations for backward stochastic differential equa-
tions, Filomat 34:7 (2020), 2235-2251. (M22)

(11] J. Dordevié, 1. Papi¢. N. Suvak, A two diffusion stochastic model for the spread of the
new corona virus SARS-CoV-2, Chaos, Solitons Fractals, 148 (2021) 10991. (M21a)

[12] J. Dordevié¢, A. Dorogovtsev, Clark representation formula for the solution to equation
with interaction, Theory of Stochastic Processes. 25(41) (2021) 9-14.

[13] J. Pordevié, S. Konjik, D. Mitrovi¢, A. Novak, Global Controllability for Quasi- linear
Non-negative Definite System of ODEs and SDEs, Journal of Optimization Theory and
Applications, (2021). 190(1) 316-338. (M21)

[14] B. Jovanovié. J. Pordevié. J. Manojlovié. N. Suvak. Analysis of stability and sensitivity
of deterministic and stochastic models for the spread of the new corona virus SARS-Co V-2,
Filomat, 35(3) (2021) 1045-1063. (M22)

15] J. Pordevié, K. Rognlien Dahl, Stochastic optimal control of pre-exposure prophylaxis
B I £y
for HIV infection, Mathematical Medicine and Biology: A Journal of the INA, 39(3)
(2022) 197-225. (M23)

[16] J. Pordevié, A stochastic model for malaria and its behaviour under insecticide-treated
nets, Studies in Applied Mathematics, 149(3) (2022) 631-656. (M21a)

(17] A. Aman, H. Coulibaly, J. Pordevié¢, Forward backward stochastic differential equations
with delayed generators, Stochastics and Dynamics, 23(2) 2350012 (2023). (M22)

[18] J. Pordevié, B. Jovanovi¢, Dynamical analysis of a stochastic delayed epidemic model
with Levy jumps and regime switching, Journal of the Franklin Institute. 360(2) (2023)
1252-1283. (M21)

(19] J. Pordevié¢, Backward Doubly Stochastic Integral Equations of the Volterra Type and
Some Related Problems, Communications in Mathematics and Statistics, accepted. 2023.
(M22)

2.3. Papoen y 36opunnuma ckynosa meljynapoanor supavaja, ofjas/benn y mesjauHu:

Pajosu ofjasibenn nocae uzbopa y spamwe Banpejnn npodecop:

[1] M. Zdravkovi¢, J. Pordevié, A. Catic-Dordevi¢, S. Pavlovi¢, M. Ivkovi¢, Case study:
univariate time series analysis and forecasting of pharmaceutical products sales data at
small scale, ICIST 2020 Proceedings.

[2] B. Andonovi¢, V. Andova, T. Atanasova-Pacemska. P. Paunovi¢, V. Andonovié, J.
Pordevié, A. T. Dimitrov, Distance based topological indices on multiwall carbon nan-
otubes samples obtained by elactrolysis in molden salts. Balkan Journal of Applied Mathe-
matics and Informaties, 11I(1) (2020),



2.4,

Paposu y 360pHUIMMaA CKYIIOBA HAUMOHAJHOr 3HA4aja, 06jaB/beHN Y LEJTUHN!

Panoen oGjaBisenu npe nzbopa y 3Bame BaHpeHu npodecop:

2.5.

[1] M. Jovanovi¢, J. Pordevi¢, Binomial interest rates models, Sym-op-is 2006, Banja Kovi-
ljacha, Zbornik radova, (2006) 145-148.

2] J. Pordevi¢, M. Jovanovi¢, S. Jankovi¢, One-factor interest rates stochastic models —
Vasicek model, Sym-op-is 2006, Banja Koviljaca, Zbornik radova, (2006) 429-432.

Caonmurema ca meyHapoagHUX U HAUMOHAJHUX CKYIIOBA IUTAMIIAHA Y U3BOAY:

Caomurema npe uzbopa y 3Bame BaHpPeAHU npodecop:

6.

=

. S, Jankovié, M. Jovanovic, J. Dordevié¢. Backward stochastic differential equations with
perturbations, X111-th International sunmer Conference on probability and statistic (IS-
CPS). Seminar on statistical data analysis workshop on industrial statistics. Sozopol. Bul-
garia, Jun 21-28, 2008.

S. Jankovi¢, J. Pordevié, M. Jovanovié, Backward doubly stochastic differential equations
with generalized coeffcients, First Mathematical Conference, Pale, Bosna i Hercegovina,
May 21-22, 2011.

J. Pordevié. S. Jankovi¢, Perturbed backward stochastic Volterra integral equations. 13th
Serbian Mathematical Congress, Vrnjacka banja. Serbia, May 22-25, 2014,

. J. Pordevié. S. Jaukovi¢, On a class of backward stochastic Volterra integral equations,
7th European Congress of Mathematics, Berlin, Germany, July 18 - 22, 2016.

J. Dordevié. S. Jankovié¢, Some effects of perturbations on solutions of backward stochastic
differential equations, Invited lecture, Mini symposium " Stochastic vibrations and Fatigue:
Theory and Applications”. Belgrade, Serbia. July 4th, 2017.

J. Dordevié¢. 4 class of solutions of Backward Stochastic Differential Equations, The 39th
Conference on Stochastic Processes and their Applications (SPA2017), Moscow, Russia,
July 24-28, 2017.

J. Dordevié. Kneser type of problem for backward doubly stochastic differential equa-
tions, A Probability Summer School, Centro di Recerca Mathematica Ennio De Giorgi.
Univerisity of Pisa, September 13-15, 2017,

Caomurrema nocJse n3bopa y 3pawe BaHpeHu 1podecop:

8

9

. J. Pordevidé, Z-algorithm for backward stochastic differential eguations, European Women
in Mathematics General Meeting 2018 Celebrating 30 vears of the EWM. Karl-Franzens-
Universitat Graz, Austria, 3-7 September 2018.

. J. Dordevié, 2. General Scientific Meeting (2.GSM) of COST Action 16227, congress
Centre Ohrid, Hotel Of St Cyril And Methodious University. Ohrid, fYR Macedonia, 1-3
October 2018. presented paper: A stochastic SICA epidemic model for HIV transmission.
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. J. Dordevié, C. Silva, D. F. M. Torres, Stochastic SICAE maodel for HIV transmission, 2nd
Training School on Optimal Control Theory, Epidemiological Mathematical Modelling and
Mosquito Control Strategies, Finnish Meteorological Institute (FMI), Kumpula district,
4-T7 March 2019.

J. Dordevié, Some effects af perturbations on solutions of backward doubly stochastic
differential equations, CONFERENCE: Perturbation Techniques in Stochastic Analysis
and Its Applications (Techniques perturbatives en analyvse stochastique et applications),
CIRM., Marseille, 11-15 March 2019.

J. Dordevié¢ Some stochastic SICA epidemic models for HI'V transmission, Biology, Ana-
lysis, Geometry, Energies, Links: A Program on Low-dimensional Topology, Geometry. and
Applications, Institute for Mathematics and its Applications, University of Minneapolis.
Minnesota, 17-28 June 2019,

J. Dordevié, S. Jankovi¢, Reflected Backward Stochastic Differential Equations with Per-
turbations, Edinburgh Slow-Fast-Ival. International Center for Mathematical Sciences. Ed-
inburgh, UK, July 4 - 5, 2019

J. Pordevié, Perturbed backward stochastic differential equations, CSA2019 Conference
in Stochastic Analysis and Applications, Risor. Norway, 25.-30.8.2019.

J. Pordevié, Effects of perturbations on the applications of reflected backward stochastic
differential equations. Susret matematicara Srbije i Crne Gore, Budva, Crna Gora, 11.-

14.10.2019.

J. Dordevié, A stochastic epidemical model for the spread of HIV virus. PhD/Postdoc
gathering Cheerful Stochastics besides Corona Risk. 28.10.2020.. Department of Mathe-
matics, University of Oslo, Norway.

J. Pordevié, Perturbation effects on Backward Doubly Stochastic Differential Equations
& their applications, Recent Developments in Stochastics, the 2-days webinar on November
23-24, Tunisia, 2020,

J. Dordevié, Stochastic analysis of spread & preventions in case of SARS-CoV-2 virus,
PhD/Postdoc gathering Cheerful Stochastics besides Corona Risk. organized by STORM -
Stochastics for Time-Space Risk Models. Departinent of mathematics, University of Oslo,
Norway, 12th October 2021.

. J. Pordevié, G. Di Nunno, Nenad Suvak., Modelling of epidemics with time-changed
Levy process, Tth CROATIAN MATHEMATICAL CONGRESS June 15-18, 2022, Split,
Croatia.

J. Pordevié, G. Di Nunno, Reflected Backward Stochastic Differential Equations with
Time-change Levy noises, The 9th International Colloquiin on BSDEs and Mean Field
Systems, June 27-July 1. 2022, Annecy. France,

J. Pordevié, G. Di Nuuno, Interference of time-change Levy noises on characterisation of
reflected backward stochastic differential equation, STORM Workshop 2022, 5-8 September,
Oslo, Norway. (One of the organisers of the workshop. )
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22. J. Dordevié, G. Di Nunno, Interference of time-change Levy noises on characterisation
of reflected backward stochastic differential equations, Advances in Stochastic Control and
Optimal Stopping with Applications in Economics and Finance, 12 - 16 September, 2022,
CIRM, Marseille. France.

23. J. Pordevié¢, G. Di Nunno, On reflected backward stochastic differential equations driven
by time-changed Levy noise, Recent developiments in stochastic with applications in math-
ematical physics and finance, Tunisia, 17-21 October 2022

24. J. Pordevié, A. Dorogovtsev, Backward Stochastic Differential Equations with interac-
tion, 15 Bachelier Colloquium in Mathematical Finance and Stochastic Calculus, 16- 21.01
2023. Metabief, France,

IIpuka3s kwure, noraasssa n pajgosa objas/beHnx nocje n3bopa y 3same BAHPEHH
npocecop

Mosnorpaduja Influences of perturbations on properties of Backward Stochastic
Differential Equations je upe cpera samemena CryjeHInMa MACTED M JAOKTOPCKUX CTY/Mja
MarTeMaTHKe, ajii M CBUM MCTpaKMBavuma Koju ce xese Gaswru reopujom backward croxac-
THUKHX JHEPEHIMJAIHUX JEJIHAYMEA M IBUXOBUM HpUMeHama. Y 1b0] je YKPATKO H3JI0KeHa
reopuja croxacruukux audepennpjannux jeanauuna (CHJ). aok je dokye wa backward cro-
xacruukuM udepenuujananym jeanaunnava (BCIJ) u yruuajy pasnuaurux ruuosa nepryp-
Galuja Ha BHUXOBA PeliCha. Y 0] CV HPeACTABLeHN OPUIHHAJIHA PE3YITATH ayTopa Koju ce
oaHoce Ha pasiauuunre riinose jeaunaunda: BCJILJ, backward doubly CJ1.J, backward croxacruuke
Volterra unrerpanane jeanaunde, reflected backward CJ1J u forward backward CJ1.J. Mo pasin-
YHTHM LPETHOCTaBKaMa 3a KoeduuMjente pasMarpanix jeaHaunta cy: JOKa3anu ersucredumja
 jeJMHCTBEHOCT pelieiba, Teopema yiiopehewa. crabuanocr, Knecep-os npobuem, Kao n sepsuja
nosnare Feynman-Kac dopayse. Ocnosua uieja ayropa je ucuutnsathe VIUUAja PasiuuanTux
THHOBA neprypbanuja Ha nomenyre npofuieme, Kao M ycrocrassame pedaiuja uzmely peiiemsa
nosasHux U ueprypbosannx jeanaunna. Ileprypbosane CILJ, y onmrrem ciyuajy, npejcrapsajy
LPEAMET 1IPoYHaBaba MHOIUX ayTopa, a4 acleKTa Teopuje H HpUMeHa v pasiauanrum obiactrunma
HAYKE M MHIKCIbePCTHA.

Monorpaduja ce cacroju 0 7 raapa. Y yBOAHO] 1aBu ¢y yBeaedun oapelienu 1ojMosn Teopuje
peposarHolia u croxacrnukux uponeca. [mapa 2 upejgcraBiba VBOJ Y CTOXACTHUKY AHAJIUIY,
yispyuyjyhu unrerpan u gpopmyny H1o-a, reopemy 0 MAPTHHIAJHO] PEHPE3CHTALA]H U HEje/1-
HAKOCTH Koje yKJbyqyjy uurerpan Uro-a. ¥ Tiasu 3 cy pasmarpane backward CIJ, kao n
oarosapajylin npobiemu kKoju ce oanoce Ha wux. Jlokazanu cy erapcrenimja u jeHHCTBEHOCT
pemema backward CI.J ako koedmnujenrn 3anosossasajy Lipschitz-os yesos, ¥ upsom jaeay
ope rjase cy npoyuasane backward CIJ ca amurupium neprypbaumjama. Y gApyrom ey
IVIABE je M3JI0XKEeHAa aHaJMTHYKa alpokcumaumja pewema backward CIJ. Hedunucan je on-
ITH ALPOKCUMATHEHM METOM, KOjU e nazusa Z-aaropuram, oapehern ¢y J10BomHM yeIoBY 3a
CPEHHe-KBAJPATHY KOHBEPlIeH]y oirosapajyling allpoKCHMATHBEHHX POLICIHA M MIYCTpoBata
Jje Kouepreuuuja y cpesmwenm pega po ¥V Duasn 4 oy upescrasmeny pesyiararn Koju ce oinoce
#a backward doubly CILJ. Hajupe ¢y Hapejesn ersucrenimja i JeAMHCTBEHOCT Pelieba 0L
Lipschitz-osum # ne-Lipschitz-osnm yeaosnma 3a KoeuIMjente pasMaTpate jejHa uHe, a 3aTHM
1 Teopema nopehetba Koja je HpouMpera Ha ouuy Tl jeanaduna. Pesyarar, koju ce ogHock
HAa MaKCMMaJIHO DELICbe jeiHadnue, je npoiuped Ha wupy kaacy backward doubly CIJ. a
Kopucry ce 3a yomureme Knecep-oor npobiema 3a backward doubly CJ. Ananusupana je



crabunnocr pemewa backward doubly CIJ nou Lipschitz-osum u se-Lipschitz-osum yeaopuma
3a Koeuumujenre. Ha kpajy ose mape je npoyuapana pesa OBol THUA JejHauMMHA €A CTOXAC-
THYKUM Hapuujassum gudeperimjasiuy jeanaunnava. Y Dinasu 5 ayrop ce Dasu yruuajem
neprypbauuja na pewewa backward croxacruukux Volterra unrerpainux jegnHauuna. ¥ UpsoM
JIIY TVIABE CY HPEJICTAB/EEHN OCHOBHU NOJMOBM, JebuHULMje W pe3y/iraTy KOoji ce 0JHOoce Ha
backward croxacruuke Volterra unrerpasne jejgnaunde. Jdokaszana je penatuja uamelly peiuema
backward eroxacruukux Volterra uurerpajHux jeiHauMia 10J PAsiMUATUM YCJIOBMMA 34 KO-
eduupjenre jepuauuna. Tu pesysraru cy Jo4arTHo youinrenu na kiacy backward eroxacrnixkux
Volterra uuprerpainux jejnadnna ca agurusium neprypbanujama. N Diapsy 6 cy npoyuasann
npobutemu koju ce ojgnoce na reflected backward CJ1J. Hakon yBojiinx 1ojMoBsa Besannx 3a 0Baj
THI jedHadrta, ogpehern ey yeaosn Kojr 0fesbellyjy ersucTenitniy i je ucTBeHoct PELLeha X
JejHauuHa 1 pasMarpane Heke mwuxose ocobune. [lociaeusa iasa je nocsehena forward back-
ward CIJ. Hakou yBOAHUX LHOJMOBA M PE3VIITATA KUJM CE OAHOCE HA OBE JeJIHAYHHE, HABEIeHA
je aecdununnja pememna forward backward CJ1J ca remeparopuma ca kaumsemem. Oupelenn cy
VCAOBM 0], KOJUMA LHOCTOJM JeAMHCTBEHO peliemhe Tux jejxaunna, Opa mMoHorpadgmja caupzku
166 6ubaunorpadckux jesunnia o4 kojux 19 ayroupurara, koje ce kopucre y rexery. Hopes rora,
Kpo3 7 upumepa u jejgan rpaduuky IpUKa3 cy MIYCTPOBAHU HABEIEHN TEOPUJCKH PesyilTali.

V noraasssy Perturbed reflected backward stochastic differential equations, kibure
Advances in the Solution of Nonlinear Differential Equations, anajusupana je k/iaca OmnTux,
gejuneapuo peduiexropanux backward croxacrnukux nudepeninjaiHux jeHaunHa ca 10bhoM
OAPUEPOM YrjH PEHEPATOD, (DUHAMHK YEJA0B, KAO U HpoLee Daprjepe 3aBuce 0L MaJol HapaMerpa,
Pewema ueprypbopanux jejuaduna, koje cy Jobujede arusium teprypOaiujama HoJgasHux
jeanaunna, yuopebhyjy ce y Ly-cmuciay, p €]1,2], ca pewewmuma orosapajyhux nojsasnux jeji-
HaunHa ueror Taua. Jartu cy yeuoBd 1o KojuMa je pederse nojasse jejpauune Lp-crabuiHo.
Ucnmrana je 6umckocr pelnema, y Ly-cvmuciy, neprypbosase u nojasie jejHauute.

Y paay [9] je onucan croxacruuku moued punamuke npenoca XUB/AWIC-a. y3 mepy upe-
perupje nopux XMB nndexunja [MPell rpermanos. Y mogen je ysepen Geou mwiym ja On ce
OIMCAO CIYUAJHUM VIMIA] cpejande Ha anHamuky Gosecri. Jlokasana je ersucreHumja n jeitds-
craenocT J',Ii(}(J;-l,_i“_lI_Jl' HOSHWIHBHOD pPellueha CTOXACTHYMRKOL Mojea | r'LUﬁl‘ljl"l“l JAOBOJBHNY Y¥CJIOBHA
3a Koeduiumjenre mojaedn koju obesteliyjy uepsucrenrnocr Gouecry. Teopujekn pesyiraru cy
Ha'lyC'I'IJUBH.liH llyi\'l(‘.pl‘l‘iﬁl-il\l Cl’ll\-'.l..YJlaLU’I.}{'L.-\«‘la H M3BelleHHd CY 3AK/BY UM O CAYHAHMM y'l.'l"ill,i‘i._il-‘ll\‘la M3
AKUBOTHE cpeaune Ha Opoj ocerbueux ocoba koje cy no [MPell repanujom.

Y paay [10] je pasmarpana aHaJIMTHYKA HTEPATHBHA METOJA 3a AUPOKCHMAIK]Y PELIeHa
backward croxacruukux jmdepenupjannux jeguadiaa. Tauuuje, gedpunucan je HU3 AlPOKCH-
MATHBHUX JEJAHAYUHA W JATH JOBOJLHU YCIOBH L0/ KOJUMA DELLCH:A AllPOKCUMATUBHUX JeJIHATUHA
KOHBEprupajy ca sepoparnolioM jefan 1 y CMUCIY MOMEHATA p=Tol Pe/a, p > 2, Ka PeLiehy 10-
gazue jequadunne. Jdedmbncad je Z-ajropuram 3a 0Baj WICPATUBHN METOL U HPEACTAB/LEHNA CY
HEKHM HPUMEPU KOJH WY CTPY]Y TeOprjy.

Y paay [11] je ysesena sepsuja croxacrudakor SEIR Moiea mmpema euiemuje Hopor Ko-
pona supyca SARS-Cov-2, koju usazupa Gouecr COVID-19. Moued je KoHCTPYUCan Ha OCHOBY
JIETePMHHUCTHUKOr MOJIe1a, yBohemenm HezasucHrx Oe/ X Ly MOBa KOjUMa Ce OLUCYje CJIy HajHoCT
Koja MMa yTunaja na koedunujenre Mojesa. JoKazaHo je nocrojame i jeAnHCTBeHOCT 11000
HO3UTHBHOD Pelieiba U JATH YCJI0BHY 104, KOJUMA [0JA3H JI0 HCKODEH: MEBAILA H HeP3HCTEHTHOCTH
6ostectn. Teopujekn pesyirrarn ¢y miyCTpoBAHN HYMEPUYKIUM CHMY/Ia1H]aMa.

YV paay [12] ce upoyuasa Clark-Ocone peupesediaunja 3a peiliemne MepHe jeiHauuse ca
uurepakijos. Jdokazsano je ga je uirerpanl y roj jeJHatuin ancoy rHo HeHPEKHAR Y OLHOCY



na Jleberosy mepy.

Tauan 1 HPOCEUHM KOHTPOJIHM LPOGJIeM 34 CHCTeM KBASHJIMHEAPDHUX ODMYHMX U CTOXac-
THHKUX JUQEPeHIHjaIHUX Je/IHAMMHA Ca HEHEIATHBHOM CUMETPUYHOM MATPHLIOM CHCTeMA AHA-
auzupa je y pasy [13]. Crpareruja gokasa je craniapina jnHeapusalpja cucreMa (hUKCH-
pamem (QyHKIUje KOJa Ce [HOjaB/byje y HEJMHEAPHOM Jejly cucreMa, a sarus npumena Leray-
Schauder-e reopeme o dukenoj rauku. Takolje je anajnuzupan HeNpPeKHJIHN HHILYKILHOHK Aply-
MEHT IIpOJ.I\\,«')Kt!thEL KOHTPJIEe 10 KOHAYHOD CTatba., Lro ‘ie HOBHM LIPHCTYIL ¥V DUIJj 06.[1?]-(:'['”. K(le-i
omoryhasa yupapbupoct 3a UPOMABOJLHO BEJUKEe HOUYeTHe tojarke (13g.  raobajiuy yupas-
JbHBOCT),

Y pajy [14] asanusupaun cy u ynopehenu ocHOBHM pelipojyKiuonu Opojess jerepmuHi-
crunukol u croxacrudkor SEIPHAR mouena wmpewa supyca SARS-CoV-2, 3Ba jerepmunu-
CTHHKY BEP3M]Y MOJIeIa M3BeieHn cy yeaosn crabuinocru ekpuanbpujyma Hes bosectu u, nopey
TOra, MOCTAB/LEHM YCJIOBM mocTojamba OGudypkanuja pesanux 3a enjemcku exsuimbpujym. 3a
CTOXACTHYKM MO/ CY UBBEJAEHN YCAOBU HCKOPEHUBAKA 1 HEP3HCTEHTHOCTH Y Cpethem OoJ1ecTi.
KoMmiuierna anajinsa ocersbuBocTy U3Melly UCKOpemHBabia M HEDSHCTEHTHOCTH Y CPeJILEM Y-
paljesa je n 3a JerepMUHHCTHUPKY M 34 CTOXACTUUKY Bepsujy Moaea. Y Tuiaj pasiuanTix
BPEAHOCTH HADAMETAPA MOJAIA J¢ mWIyeTpopan 3a enntemuje v Byxany nogerkosm 2020,

uib paga [15] je upumena CTOXacTUYKe OUTHUMAJIHEe KOHTPO/Ie, KOja je YBEeJeHa y CToxac-
ruaku mojen 3a XUB/AWIIC, kako 6u ce onrumuszosao Opoj ocoba nog TTPell rpermanom.
[IpumernoM cTOXACTHHUKOL HPUHIANA MAKCHMYMA H3BEJIEHA € CTOXACTHYKA OINTHMAIHA KOHTPOJA
ITPell-a 3a upobsem neorpanudene kourpose. Ocum tora, KOMOHHOBALEM CTOXACTUYKOL HPHH-
LMla MakcuMyma ca pepsujosm Jlarpanzkeose meroge mHoxuressa, peuen je ITPell upofiem 3a
JiBA pasiMuMTa Tula orpanuiena Oygera, ca JaTum orpasMuehem 3a rpokore (Moryhe pasiu-
4WTe BPOTE, TPAHCHOPT, Heny rpervana, wiyl). Jdobujenu pesyjrarn sa pasinuure npoueHre
ocoba Koje cy aobuie BakKUMy, KAO W Pe3yJraty 3a Heolpadudene u orpatudene upobjiese,
HILYCEPOBAHU CY HYMEPUUKUM HTPHMEPOM.

¥ paay [16] je onucad cTOXaCTHUKMA MOJEJ 1IPEHONICHA MAJADUje U PA3MATPAHA je heHa
JIMHAMMKA Y CIyUajy KaJa ce HPUMEesY Y HHCeKTHIIMAM, KOJU Ce Kopuere Kao upesedinja Gojecru.
Y moged je ysejer Gean wym ga 61 ce yKbY UMM CAYYAJHU YTHUIAJH U3 OKPYHKeha i PeallHit]e
onucao Hasejenn moues. Jdokazyje ce nocrojame u jeguHersenoct riao0aiHor HO3UTHBHOD pe-
KA CTOXACTHYKOD MOAEIA, KA0 M YCJAOBH 1O/ KOJUMA JA0J1a31H JI0 HCKOPEHHBAILA MAJAPH]e 1
IheHe Lep3ucrenTioct y cpeen. Hymepuuke cumynaumje wiaycrpyjy Teopujeke pesyiiare,
HA OCHOBY KOJUX CY M3BEIEHM 3AK/BbYHUIM 0 3HAHAJY CJOYHAJHMX YTHIAJA H3 OKPYKEIbha.

Erzucrenuuja u jesauncrsenoct pewema forward-backward croxacruaknx pudpepennujainux
JjellHaunHA ca KallbemheM, Yuju reneparopy 3aiosoimasajy Lipshicov yeuos. je jokaszana y pauy
[17].

Y pajy [18] je ysesuen croxacrudkn mojeds enngemuje SLVIQR ca kaumermem, Koju ce Moxke
HPHMEHHTH 32 MOJEIHPabe HOBOI KopoHa supyca COVID-19. Moues je KOHCTpYHCaH y3 (per-
nocrapky ga je 6psuna npenoca 6osiecrn Ornstein-Uhlenbeck-os npouec u, nopes crapjgap/ipor
Brown-opor kperama, pazmarpajy ¢e joul Jpa HOKpeTadka lpoleca: cranmoHapau Poissonov
iponec u Henpeknjinn Mapkosiber JgaHal] ca KoHauHum Gpojes cratba. 34 KOHCTPYUCAHN MOIE
[I0KA3aHA je er3uCTeHInja U JeJHHCTBEHOCT HO3UTHEBHOL 1J100anHor pelnemnsa. TakoDe, yrephenn
Cy MOBOJBHM YCILOBU 11014 KOjuma Ou ce Goect uekopennia mitn Gu Guia HepsucTenTHa y CPeibem.
[Mokazano je ja Konerpyucatn Mopaes uva OOraru]y AMHAMIKY ¥ O0HOCY Ha JAeTePMUHHCTHIKe
mojedse. Topey tora, HyMepuyKus CUMYJIAIIJAMA CY MIYCTPOBAHN TCOPUJCKH PE3YIITATH.



Croxacruuke unrerpaiue jejasadune ruua Volterra ca aymimum Brown-osum kperamwenm (Kpa-
fie BDSIEV) ¢y anajusupane y paay [19]. Tocrojame M-pernetsa je yrepheno nos oy HKiposad-
uum Lipshhicovim yeaosom sa koeduimjenre jejnaunne,  Jloxkasan je upuunuin JyajHocrn
uzmelly suueapunx BDSIEV u croxacruukux Volterra nnrerpajiinx jejlnauuna, a Ha OCHOBY
Bera u reopema yuopehupamwa ajganrupanor pemema 3a BDSIEV,

2.4. IIntupasocTt:

Hayuun pagosu jap Jacmune Dophesuh cy umrupann puiwe o 100 nyra (6aza Scopus), a
e o ek je 6.

Pay [1] je nmrupan y pajy:

1. F. Bao. Y. Cao. A first ovder scmi-discrete algovithm for backward doubly stochastic dif-
ferential equations. Discrete and Continuous Dynamical Systems - B, 20 (5) 1297-1313
(2015).

2. M.Marzougue, Two-barriers reflected backward doubly SDEs beyond right continuity, Ran-
dom Operators and Stochastic Equations 30(4), 271-293.

Pan [2] je unrupan y:

[1]P. Casgrain, A latent variational framework for stochastic optimization, Advances in Neu-
ral Information Processing Systems, 2019.

Pa/i [3] je umrupan y:

1. M.H.Heydari, M.R.Hooshmandasl, F.M.Maalek Ghaini, C.Cattani, A computational met-
hod for solving stochastic Ito - Volterra integral equations based on stochastic operational
matriz for generalized hat basis functions, Journal of Computational Physies, 270 (2014)
402-415.

2. M.H.Heydari, M.R.Hooshmandasl, C.Cattani, F.M.Maalek Ghaini. An efficient compu-
tational method for solving nonlinear stochastic Ito integral equations: Application for
stochastic problems in physics, Journal of Computational Physics, 283 (2015) 148-168.

3. M.H.Heydari. M.R.Hooshmandas!. Gh. Barid Loghmani, C. Cattani, Wavelets Galerkin
method for solving stochastic heat equation. International Journal of Computer Mathemat-
ics, 93 (9) (2016).

4. M. H. Heydari, M. R. Hooshmandasl, A. Shakiba, C. Cattani. Legendre wavelets Galerkin
method for solving nonlinear stochastic integral equations, Nonlinear Dynamics, 85 (2)
(2016) 1185-1202.

5. M. H. Heydari, M. R. Hooshmandasl, C. Cattani. Wavelets method for solving nonlinear
stochastic Ité — Volterra integral equations, Georgian Mathematical Journal, (2018). DOL:
https://doi.org/10.1515 /gmj-2018-0009.

6. J. Wen. Y. Shi. Solvability of anticipated backward stochastic Volterra integral equations,
Statistics and Probability Letters 156,108599. (2020).



10.

11.

12,

13,

14.

15.
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. A. Popier, Backward stochastic Volterra integral equations with jumps in a general filtra-
tion, ESAIM - Probability and Statistics. 25 (2021) 133-203.

H. Wang, J. Yong, Time-inconsistent stochastic optimal control problems and backward
stochastic volterra integral equations, ESAIM - Control, Optimisation and Calculus of
Variations 27, 2021027, 2021.

C. Hernandez, D. Possamai, A wnificd approach to well-posedness of type backward stochas-
tic valterra integral equations, Electronic Journal of Probability 26,89, 2021,

H. Wang, Extended backward stochastic Volterra integral equations, Quasilinear parabolic
equations, and Feynman-Kae formula, Stochastics and Dynamies, 21(1), 2150004, 2021,

H. Wang, J. Sun, J. Yong, Recursive Utility Processes, Dynamic Risk Measures and
Quadratic Backward Stochastic Volterra Integral Equations, Applied Mathematics and Op-
timization 84(1), pp. 145-190; 2021.

N, Agram. B. Djehiche. On a class of reflected backward stochastic Volterra integral equa-
tions and related time-inconsistent optimal stopping problems. Systems and Control Letters
155,104989, 2021.

H, Wang, J. Yong. J. Zhang, Path dependent Feynman-Kac formula for forward backward
stochastic Volterra integral equations, Annales de I'institut Henri Poincare (B) Probability

and Statistics 58(2), pp. 603-638, 2022.

M. Marzougue. Two-barriers reflected backward doubly SDEs beyond right continuity,
Stochastic Equations 30(4), pp. 271-203, 2022.

Q. Lei, Q., C.S. Pun, Nonlocal fully nonlinear parabolic differential equations arising in
time-inconsistent problems, Journal of Differential Equations 358, pp. 339385, 2023,

Pas [4] je unrupan y:

1. T. Wang. J. Yong. Backward stochastic Volterra integral equations - Representation of

adapted solutions, Stochastic Processes and their Applications 129(12), pp. 4926-4964,
2019.

. J. Wen, Y. Shi, Symmetrical martingale solutions of backward doubly stochastic Volterra

integral equations. Computers and Mathematies with Applications 79(5). pp. 1435-1446,
2020.

Y. Ren, R. Sakthivel. Stochastic Differential Equations with Perturbations Driven by G-
Brownian Motion, Qualitative Theory of Dynamical Systems 19(2),74. 2020.

A. Popier, Backward stochastic Volterra integral equations with jumps in a general filtra-
tion, ESAIM - Probability and Statistics 25, pp. 133-203, 2021.

H. Wang. J. Yong. Time-inconsistent stochastic optimal control problems and backward
stochastic volterra integral equations, ESAIM - Control, Optimisation and Calculus of
Variations 27,2021027. 2021.

. C. Hernandez, D. Possamai, A unified approach to well-posedness of type-i backward stoc-

hastic volterra integral equations, Electronic Journal of Probability, 26,89, 2021.
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10.

11.
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H. Wang, Extended backward stochastic Volterra integral equations, Quasilinear parabolic
equations, and Feynman-Kac formula, Stochastics and Dynamics, 21(1).2150004. 2021.

H. Wang, J. Sun. Recursive Utility Processes, Dynamic Risk Measures and Quadratic
Backward Stochastic Volterra Integral Equations. Applied Mathematics and Optimization,
84(1) (2012) 145-90.

N. Agram, B. Djehiche, On a elass of reflected backward stochastic Volterra integral equa-
tions and related time-inconsistent optimal stopping problems. Systems and Control Let-
ters, 155, 104989, 2021.

H. Wang. J. Yong. J. Zhang, Path dependent Feynman-Kac formula for forward backward
stochastic Volterra integral equations, Anmales de 'institut Henri Poincare (B) Probability
and Statistics, 58(2) (2022) G03-638.

Q. Lei, C.S. Pun, Nonlocal fully nonlinear parabolic differential equations arising in time-
inconsistent problems, Journal of Differential Equations, 358, pp. 339-385, 2023.

Pay [5] je unrupan y:

15

M. Marzougue, Two-barriers reflected backward doubly SDEs beyond right continuity, Ran-
dom Operators and Stochasti¢c Equations, 30(4) (2022) 271-293.

Pay [7] je uurupan y:

L.

Y. Ren. R. Sakthivel. Stochastic Differential Equations with Perturbations Driven by G-
Brownian Motion, Systems, 19(2) 74 2020.

Pay [8] je umrupan 70 nyra. Uspsajamo nexe oj pajgopa:

1s

o

J. Mondal, P. Samui, A.N. Chatterjee. Modelling of contact tracing in determining critical
community size for infectious diseases, Chaos, Solitons and Fractals, 159, 112141, 2022,

X. Zhao, L. Dong, Dynamical behaviors of a stochastic HIV/AIDS epidemic model with
treatment, Mathematical Methods in the Applied Sciences, 2023.

X. Zhang. Q. Yang, Q.. Y. Wang, Dynamical behavior and density function analysis of
a stochastic HIV/AIDS model with general incidence rate, Mathematical Methods in the
Applied Seiences 46(4) (2023) 4025-4054.

Q. Liu, Z. Shi, Analysis of a Stochastic HBV Infection Model with DNA-Containing Cap-
stds and Virions, Journal of Nonlinear Science, 33(2).23. 2023,

X. Zhai, W. Li. F., Wei, X. Mao. Dynamics of an HIV/AIDS transmission model with
protection awareness and fluctuations, Chaos. Solitons and Fractals, 169.113224, 2023,

Pay [9] je unrupan y:

1,

T. Veloz, M. Chaves, M. Martins, Special issue International Symposium on Molecular
Logic and Computational Synthetic Biology: MLCSB1S, Soft Computing, 2021,

Pay [11] je umrupan y 11 uyra. Msusajamo nexe oi pajopa:
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1. P.C. Lapez Vazquez, G. Sanchez Gonzalez. J. Martinez Ortega. R.S. Arroyo Duarte,
Stochastic epidemiological model: Simulations of the SARS-Co V-2 spreading in Mexico,
PLoS One. 2022 Sep 29:17(9):¢0275216. doi: 10.1371/journal.pone.0275216. eCollection
2022.

2. N. Anggriani, L.K. Beay, Modeling of COVID-19 spread with self-isolation at home and
hospitalized classes, Results Phys. 2022 May:36:105378. doi: 10.1016/j.rinp.2022.105378.
Epub 20232.

Payi [13] je umrupan y pauy:
1. M. Joli¢, S. Konjik, D. Mitrovi¢, On solvability for a class of nonlinear systems of dif-
ferential equations with the Caputo fractional derivative, Fractional Calculus and Applied

Analysis, 2022.

2.5. Peuensenrcke aKk THBHOCTH;

o Jacmuna Tophesul je penensupana nayune pajose 3a caejehe vaconuce:

L. Applied Mathematics and Computation,

b

Filomat.

(V]

Thermal Science,
4. Stochastics and Dynamics,
5. Statistics and Its Interface.

6. Random Operators and Stochastic Equations,

=1

Theory of Stochastic Processes.
e Penensupalia je HEKOJIMKO KibUIa W3 CIOXACIHKE 0 CLaTUCTHEE,

e Peuensupada ammmkaijy 3a tipojexar Xosanuckor ponjia 3a vayky: The Dutch Research
Council (NWQ), The Netherlands: Reviewer for the Vidi research proposal, 2022.

3. MHAEKC HAYYHE KOMIIETEHTHOCTHA

Hp Jacmuua Dophepuli je y csosm nocagauwmen paay o0jasuaa 19 nayanux pajosa, o vera 4
kareropuje M21a, 7 kareropuje M21, 6 kareropuje M22, 1 kaveropuje M23 u 1 pajy sacouncy
KOju HEje Ha Jarcrd. Maana je 25 caonremna na Mt.-“.hyi-m;.lugmm\; Kotpepermjama i 3 caolrretba
HA HALMOHAJIHUM KoHbepeuujana, taxo Ja je ocreapuia ykynso 158.1 noes.

Haxon u3bopa y 3same Banpeauu npodecop ofijasuia je 11 nayunux pajgosa, o/ yera
2 kareropuje M21a, 2 xaveropuje M21, 5 kareropuje M22, 1 kareropuje M23, jejan y uaconucy
KOju HUje kareropucad n nmasa 19 caommrema Ha meljyusapomaum koudepenujama, rako ga je
ocrsapuia 83.5 noena.
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Kareropuja Bp Bp. >
M2la | Payg y Mehynapojinos 4acolucy u3y3erHux BpeaHocty 10 2 20
M21 | Paa y spxyHckom melyHapoisaom dacomucy 8 5 40
M22 | Pan y ucrakaytoMm mMelyHaApPOIHOM 9acOIUCY 5} 1 b
M23 | Pau y meljynapossom gaconucy 3 0 0
M34 | Caonwrreme ca meljyHapoiHor cKyla HWTaMIAHO ¥ W3BOLY 0.5 6 3
M63 | Caouirrerse ca HALPOHAJHOD CKYIIA IITAMIIAHO Y UEJINHH 0.2 2 0.4
MG4 | Caonurrerme ca cKylia HALMOHAJHOL 3HAYA]A LITAMIIAHO Y H3BO/LY 0.2 1 0.2
M70 | Oubpabena JOKTOPCKA Aucepraimja 0 1 6
Yxynno (po nocaeamer nsbopa) 74.6
Kareropuja Bp. Bp. e
M2la | Pay y melynaposanoM qacouucy u3ysernux Bpesioctn S 10 2 20
M21 | Pangy spxynckom meljynapoiinom uaconmcy 8 2 16
M22 | Paj y umerakuyrom meljyHapojHOM Y4acoiucy 5 ] 25
M23 | Pax v meljynapojiom qaconmcy 3 1 3
Vkynuo kareropuja M (oa nocaeamer uszbopa) 64
M33 | Caounrremse ca meljyHapoiHol cKyla [ITAMIAHO V IEJIHK 1 2 2
M34 | Caonmrreme ca meljyHAPOJIHOD CKYLA IITAMIIAHO Y H3BOLY 0.5 17 8.0
M4l | Meragnyra MoHorpaduja HALMOHAJIHOD 3HAYA]A 7 1 7
M44 | Tlomasme y MCTAKHY10] MOHOIPAgQ MM HALMOHAJHOD 3HAYAjA 9 1 2
M64 | Caomnurreme ca cKylla HALMOHAJIHON 3HAMAJA LITAMIAHO Y U3BOJLY 0.2 0 0
VYkynuno (om nocaenmer uszbopa) 83.5
| Yxynuo 158.1 |

4. CTUNNEHIMJE, ITPOJEKTH, CEMMHAPH 1 NCTPA2KNBAYKN BOPABIIN
IIpojexTn:

1. Ox 2007. po 2010. rojpuse je Ouaa yuecunk na upojexty 144003, Munucrapersa za
HAYKY W TeXHOWIOUIKK pa3Boj, nod Hazuson ~Teopuja oleparopa, CroXxacruika alajiusa u
npumMeHe”,

2. Oy 2011. ropuue je yuecuuk unpojexta 174007 Munucrapersa npocsere, HayKe M TexHO-
JIOIIKOT pazsoja 1oy Hazusom " Dy HKIHMOHAIHA AHAJIMEA, CTOXACTHYKA AHAJIM3A U npuMene”.

3. Yuecuuxk (MC Substitute) je akuuje COST Action CA16227, COST Association. Inves-
tigation and Mathematical Analysis of Avant-garde Disease Control via Mosquito Nano-
Tech-Repellents, 2017-2020.

4. Yuecuuk (MC) je aknuje COST Action CA17137, COST Association, A network for Gra-
vitational Waves. Geophysics and Machine Learning, 2019-2023.

5. Koopuuuarop Guiarepainor upojekra ca Yuupepsurerom y Ocujexy, Xpsarcka, Applied
stochastic models with short term and long term structure of dependence, 2019-2022.



6.
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STORM - Stochastics for Thme-Space Risk Models project. nocrpokrpocka nozuimja o
cenrrembpa 2020, 1o janyapa 2023.

Crunenguje:

1.

[}

o

=1

Crunenymja rpaja Huia na ocHoRHMM B MacTep cryiaujama.

. Crunenauja Hopeeuike saaje 3a najoosse macrep crygenre y CpOuju.

. Ayerpujeka ambacaia y CpGuju 1 Muuncraperso upocsere Cpluje Jogeiniam cy jei-

Hokpatay cruneniny " Eppouckn nokper y CpOuju”™. y By jejuosecedyor nyrosaia
uo Espou, 3a 100 najboisux cryaenara Cpouje u Lpue Tope.

. Crygent renepanuje [pupono-maresaruukor gpaxyarera v Huny. 2006.

Crunenguja Mucrnryra sa Marvemaruky n [pusvene, Yuusepsurera y Muneanosucy, Mu-
gecora, AMepuka, y puly jegHomecednor Sopaska Ha nueruryry, jya 2019,

[Iporpam akTUBHOCTH KOOPAMHAIM]E W HOJAPIIKA MODHJIHOCTH METPAXKUBAYA 110 LOKPO-
puresbersom Merparxusaukor capera Hopsewxe. Ojobpen je npojexar "Mojgesupaie
mwupewa Hostecru ca upomedom spesena”, 3a dersopomocednn Gopasak y Ocujexy. Xp-
BaICKa, janyap Ao maj 2022,

Mucruryr 3a Maremaruuky u Crarucruuky unosauujy. Yuusepsurera Gukaro, Joiaejmo
J€ CTHHCHJH]Y 34 J1yT HCTPAKUBAYKY OOPABAK HA MHCTUTYTY 0J MapTa 1o jyna 2023,

HUerparkupauku Gopasuu:

1. Department of Mathematics and Statistics, Maxejonuja. o 24.04. no 30.04.2018 (Cost
Action 16227).

2. Department of Mathematics at the University of Aveiro. Portugal, ox 23.01. 10 01.02.2019
(Cost Action 16227).

3. Faculty of Mathematics, University of Vienna, Austria. jesna weieisa y nosembpy 2019
(Faculty of Mathematics, University of Vienna).

4. Faculty of Mathematics, University of Vienna, Austria, jeasa menessa v janyapy, 2020
(Cost Action 15125).

5. Academy of Science, Kiev, Ukraine, jeana nejesma y nopembpy 2021 (Academy of Science
Kiev & Department of Mathematics. University of Oslo).

6. Department of Mathematics, Department for Mathematics, J.J. Strossmayer University of
Osijek, 12 pana y jyay 2022 (Cost Action 18232).

7. IMSI, Institute of Mathematical and Statistical Innovation, University of Chicago, Aupui-
Mayj, 2023.

Cemunapu:

Y UMBY CBOL CTPYHHOL B Hayvior yeaspitasasa noxaliana jo caepehe cemunape:



10.
11.
12.

13.
14.

16.

17.

18.

19.

. Winter School in Stochastic Processes in Bitola, Macedonia. DAAD, 2006.

"Stochastic Differential Equation Models with Applications to the Insulin-Glucose Sys-
tem and Neuronal Modeling Middelfart”, Bio-Math Summer School and Workshop 2008,
Denmark, 2008.

22th International Summer School of the Swiss Association of Actuaries, Lausanne, Swit-
zerland. 2009.

Summer School on Parameter Estimation in Physiological Models, third event of the EC
Marie Curie Conferences series Mathematical Modeling of Human Physiological Systems
with Biomedical Application Island of Lipari (Sicily, Italy), 2000.

Summer School in Quantitative Finance, Prague, Czech. 2010.
Intensive course Chaos, Expansions and Ito Claleulus. Novi Sad, 2010.

Spring School *Stochastic Analysis in Finance” . which was an event organized within the
FP7 PEOPLE Marie Curie ITN network " Deteministic and Stochastic Controlled Systems
and Applications” the University of Brest. France, 2012,

. ITE.LAB MathEconomics Open Course Mathematical Models in Economics Finance,

Perm State University. Russia, 2013.

. FinMod (Financial Modeling Conference) 2013, Perm State University, Faculty of Eco-

nomics, ISMME Department, 2013.
Junior Female Researchers in Probability, Berlin, Germany. 2015,
EMC for Future Highly Integrated Systems. Pragune, Czech Republic, April 1-2, 2019.

Ist International conference on Political Decision Making and Diseases — Interdisciplinary
Research, Complexity and Bio-Mathematics, Valenca, Portugal, April 4-5, 2019.

Malliavin Caleulus and its Applications, held online on Tuesdays, 2020.

Workshop on High-Dimensional Stochastics, 7-9. September 2020 (online).

. Rough paths and SPDEs 10-11 December, 2020, (online).

14th Oxford-Berlin Young Researchiers Meeting on Applied Stochastic Analysis, On Zoom,
February 10th - 12th 2021.

Special Online Event Stochastic Processes and their Friends, Special Event Online Zoom,
This first edition of the conference celebrates the scientific carcer of Prof. Alexander Yu.
Veretennikov, 18-19 March 2021.

Beyond the Boundaries, New Directions in Financial and Actuarial Mathematics. orga-
nized by University of Leeds, UK. 4-7 May. 2021. online.

Theory of Probability and Its Applications: P.L. Chebyshev 200(The 6th International
Conference on Stochastic Methods), (May 17-22, 2021, online).
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20. Predictive Analytics, Business Modeling and Optimization in Healthcare Operations Man-
agement May 1 - 4, 2023, IMSI, University of Chicago. United States.

21. Technological Innovation in Health Care Delivery, May 15 - 17, 2023, IMSI. University of
Chicago, United States.

Hnmana je cuejeha caouinrema HA ceMuHapumMal

1. Theory of Stochastic processes, organized by Academy of Sciences, Kiev, Ukraine. from
February 2020,
Notes about Backward Stochastic Differential Equations, May 2020 (online).
Connection of BSDEs with SPDEs, Feymann Kac formula, September 2020 (online).

2. STAR seminars & workshops, organized by the STORM project on the Department of
Mathematics, University of Oslo. Norway.
Perturbation problems of BSDEs their application. October 2nd, 2020 (online).

3. Theory of Stochastic processes, organized by Academy of Sciences, Kiev, Ukraine, from
February 2021.
Clark representation for random measures, February , 2021 (online).

4. Malliavin Calculus and its Applications, organized by Academy of Sciences. Kiev, Ukraine.
19th October 2021,

Backward stochastic differential equations with interaction.(online)

. Uzbekistan-Ukrainian readings in stochastic processes, 2022, (Online)

o

Backward stochastic differential equations. 12th May,

Backward stochastic differential equations with interaction, 19th May:.

5. HACTABHO-ITEJAT OLIIKW PA T

Mo punpomupaisy, o wikoacke 2006/07. rogune je ap Jacsuna Hophesuh, kao uerpaxusay
upuupasuuk, Ounia anraxosana 3a u3soliewe pexbu w3 upeera Judepenumjaine jejpnaunne
u Croxacruuko mojgesupatbe na Queeky 3a mavemaruky o undopmaruky v Maremaruka sa
Ouceky 3a xemujy, a nocie uzbopa y 3samwe acueredra, oy cenrembpa 2009. rogune, ussojauia
je sexbe n3 upeamera Croxacruuko mogejanpatse, @unancujeko mojesanpame 1, Guuancujexko
smogenpatse 2 1 Yeoj y seposarnoly na JenaprMany 3a maremMaruky. YBod y sepoparnolly va
Henaprmany 3a ungopmarnky u Maremarnka na enaprvany 3a xemujy.

Hakon uzbopa y ssamhe JloueHT, HAa Macrep cryAdjama maremaruke, mozaya Beposarnoha,
cTaTHCTUKA U (puHAHCHjCKA MaTemaTHKa ApKu uperasama i sexbe uz upeamera Teopuja ma-
COBHOD OnmeJyKusatba, Kao i sexbe uz upeanera @unancnjeko mogeanpamwe 1 Duuancujexko
Mogeipatbe 2, Q0K HA OCHOBHMM CTYJIMJAMA PAUYHADCKUX HAYKA JAPXKH lpejasatba U pexbe
u3 upejamera Beposarnoha. Hakon 3samwa y paupeyor upodecopa, Jpaada je upejasamha u3
Teopuje macopsor oucayxkupama u Croxacruuke adaiunze (na Jdenaprvany 3a maremaruky)
i Bepoparnoha (ma /lenaprmany 3a pauynapeke nayke) m Maremarnka 2 (na Jdenaprvany
3a (uanky). Tlopey rora je ppmana pexOe n3 Quuancujckor moueanpatse 1, Punancujekor
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mojesmparbe 2 1 Teopuje macosuor oucayxusamwa (na Jdenapraany 3a maremaruky). Ha jox-
TOPCKUM Cryanjama je Ouia anraxosana sa upeimere Teopuja maprunrasa u Backward croxac-
ke Aueperimjaiine jeaHaumnne,

O 2008 - 2011, xao u o4 2013 - 2016, je v rumuasujn " Ceerosap Mapkosuhi” npejasasia
apeaner AsureOpa n AHaiusa. HAJAPEHUM YUeHHIMMA 33 (DH3UKY.

Kopekran je capajHuk y KOMYHHKAIM]H Ca CTYAEHTHMA W HACTABHUIMMA.

Hacrapue akrusnocru ap Jacmune Tophesuh ce mory carsesaru Kpos npejasatba 1 Bexxbe
KOje JPKH BEOMA CABECHO M Ca BeJMKUM enrysmjazmom. [Ipunpema marvepujana 3a upejmer
Teopuja MACOBHOI ONCAYKHUBAA J€ 3AXTEBAJA OIPOMaH HALOP y n300py akTyeaHux cajipixaja
H KOHLUMIMPALY HCTUX.

Buuia je u wian komucuje 3a oaGpany HEKOJIMKO JAMILIOMCKHX M MacTep pajoBa. Kao u jejiHe
JokTopeke aucepranmje na Jlenapraany 3a sarvemaruky [pupojno-maremarnikor pakyirera
v Huwy. Buna je meurop 3a uspany macrep pajopi

o Vuernyru aanun Mapkosa y Teopuju macosnor oncayxnpsama, 2019.

o [Ipumena nporpamckor nakera MATHEMATICA y reopuju x’uBoTHOr ocHrypaiba, 2018.

Menrop je kamuaary Ha JOKTOPCKUM CTYAMjAMA HMja je JOKTOPCKA JMCePTAlMja y 3aBPUIHO]
(dazu uzpaye Ha gokropekum cryaujama Ipupoguo-maremarnukor dgakyiarera y Huuy,

Ox 2013-2018. rojauue je na Jenaprvany 3a maremaruky Ouia KOOpAMHATOD LPUIIPeMHE
Hactase. Bume uyra je Guiaa uaan Komueuja 3a ciposoljese npujesuor uennra, Opranuzosada
je nocere npejgasaua xa hakyuarery n Guia kooprauusarop jeanor workshop-a.

6. EJIEMEHTH JOMNPHHOCA AKAJIEMCKOJ U [LUPOJ 3AJEIHWUIIN
Hp Jacmuna Dophesuli je y csom jocagammen pajy uvaia ciegelie akruprocTi:

1. Yuan nayusno-uacrasuor geha Ilpupoaso-maremarnukor dakyarera y jeHoM MaHIaTy;

Cekperap Jenapryana 3a MATeMaTHKy U HHQOPMATUKY Y JeAHOM MAHUATY:

& N

CEKPG'I‘PII} detaprMata 3a MaTeMarTHKy y j(—?,.'l,lii)x\l MaH1aTy:

o

Ou 20132018, rojunue je da Hdeuaprmany sa maremarnky Omia KOOPAMHATOD HPHIIPEMHE
HACTABE:

o

Yian komuceuje sa npusuasawe ucunra na [pupojgno-maremarnukom dakyiarery:
Cyoprauuzauuja workshopa;

Peuensupame pajiosa, Kisura 1 1pojekana;

®© N @

Yuecnuk pasjiMauTuX 11POjeKaTa u ceMuHapa.

MUIIIJBEHE KOMMUCHWIE

Hayune u nacrapue akrusnocru ap Jacmune Tophesuh nokasyjy jia je upejgan sayuanm paj-
HUK W Jla je folpuHesa passojy ceoje nayune obaacru u crpyke. 36or rora Komucuja 3a-
Kiby'uyje Ja Kauiuiar uciywasa ycaose upeasuhene 3akonom o sucokom obpasopamy, Crary-
oM [Ipupopso-maremaruukor dakyrrera y Huy u Bimkuym kpurepujymuma YHusepsurera
v Humy 3a uz6op y 3same pejosuor npodecopa 3a yxy Hayuny obiacr MaremMarTuka:
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1. y nocaeywux ner rojguua uma o6jasisera jsa paja y gaconucy FILOMAT kojun msaaje
[Tpupomo-maremarnuky pakyiarer Yumsepsurera y Huiy, o Kojux je Ha jeHOM mp-
BOTIOTIINCAHHI ayTOP

2. y nocnebux ner rojauua je objasuna 10 mayunnx pajgopa kareropuje M21-M23 u ocrea-
pura 64 noena

3. yudecTBOBAJA je M Npe3eHTOBaJA pesynrarte 28 pajopa Ha KoH(epeHTHjaMa u 5 ceMmHApa
MeljyHapo/iHor M HATHOHAJIHOT 3HAYAjA

pajioBu cy joj murupann pumre of 100 myrta
OCTBAPWIA je AKTHBHOCTH y 6ap HeTHPH eJIeMenTa JONPHHOCA IIIUPO] AKaIeMCKO] 3aje THUTIH

MEHTOD je KaH/IMJaTy 9Hja je JOKTOPCKA JCepTalja y 3aBpiioj (has3m mspaje

s G-

HMa OCTBApEHEe Pe3yjTaTe y pa3sBojy HaydHO-HACTABHOT TIO/IMJIATKA.

IIPEJJIOT KOMMUCHUJE

Komucnja ca s3ajgososscrsom npeanaxke VIz6opuom sehy IIpupogHO-MareMarmykor
dakynrera y Humy u Hayuno-crpyunom seliy Yuusepsurera y Humny na kanauaara
ap Jacmury Tophesuh nzabepe y 3same penosau npodecop u3 y»ke Haydse obiactu
Maremaruka ua [Ipupoo-marematuakoM gakyarery y Humry.,

Y Hosom Cajty u Hunry, 16.06.2023. rojmme

Komucuja:

5 NSRS ,S—O'f_a:?.w T+
LY
Ap Mumana Josanosuh, pea. npod. IIM®-a y Huuy, yxa nayuna obiacr Maremaruka
A -/

] !. i
/ri!w,a o { aHETIG ({'c% l
J

ap Jenena Manojnosuh, pea. npod. l}llflq)-a y Humy, yxa nayuua obaact MareMaTuka

( " //{' Z 7y
ONSop e 7 €leedly
ap Hopa Ceneumt, pen. mpod. IIM®-a y Hosom Cany, yxa mayuna obmact Amammsa u
seposaTHolia

s pge s notoe RA
Jp Mapuja Munomwesuli, peji. npody. TIM®-a y Humy, yxka nayuna obnact MaremaTuka



