nocnenma pomyHa 30.12.2024.
ITaBne Muaanenosuh:

IITKOJIOBAIBLE, CIIMCAR IIYBJIMKAIINJA, ITPEJABAILA
n npyrmx AKTMBHOCTNA

IMMxosioBame:

1972-1974 Maremarnuka rumua3uja y Beorpany

1974-1978 TIM® y Beorpany (OCHOBHe CTyauje, CMEP TEOPUjCKA MATEMATHKA )
1978-1981 IIM® y Beorpanmy (Marucrapcke CTyIuje MATEMATUKE )
1983-1985 Mockoscku apskasau yausepsurer ~*M.B. Jlomonocos” (cnenuja-
au3amuja Ha Karenpu 3a craructury u ciayudajue npouece Mex-Mar-a)

e Marucrapcku pam;
O linearnoj prognozi visedimenzionalnih stacionarnih procesa s neracionalnim
spektrom, Univerzitet u Beogradu, Prirodno-matematicki fakultet, 1981.

¢ JlokTOpCcka mucepramuja:
Ocenjivanje spektra stacionarnog niza, Univerzitet u Beogradu, Prirodno-mate-
maticki fakultet, Beograd 1985.
(Estimation of spectrum of stationary sequences, University of Belgrade, Faculty
of Sciences and Mathematics, 1985.)

CAMOCTAJIHO OBJABJBEHE MOHOT'PA®NIE,
YIIGEHVIIV 1 IPYTE KILUT'E:

1. Extreme Values In Random Sequences, Springer, 2024.
https://link.springer.com/book/10.1007 /978-3-031-57412-2

2. Combinatorics. A Problem-Based Approach, Springer, 2019.
https://link.springer.com/book/10.1007 /978-3-030-00831-4

3. Beposamuoha u cmamucmuka, 3aBOn 3a u3mnaBame ypberuka, Heorpam,
2019. [IIperxomsa m3mama YUOEHUMKA MON MUCTUM HACIOBOM: IIpBO m3mame:
BECTA-Matematuukn dakyarer, 1995; npyro usname: Marematuuku daryJi-
ter, 2002; Tpehe uzmame: Maremaruurkn dakrymnrer, 2005; UerBpTo uszname:
Matemaruuku dpaxynarer 2008; Jomramnano yeTBpTo m3name: Maremaruuku
¢paxyarer 2013.]

4. Excmpemmne epednocmu cayywajrux nusoea, Marematunuku parynarer, Heo-
rpan, 2002.

5. Eaemenmu axmyapcke mamemamure, Beorpan, Maremaruuku daryiirer,
npso m3name 2014, mpyro msmame 2023. [YubeHur 3a MCTOMMEHU IPEAMET
Ha Momyny Cmamucmuxa, axmyapcra t GUHAHCUJCKA MAMEMAMUKG CTY IUjCKOT
nporpama Mamemamuka Ha Marematudrom daryarery.]

6. Kombunamopuxa, Beorpan, Apymreo maremaruuapa Cpbuje, mpBo us-
namwe 1989, npyro 1992, tpehie 2001, werspro 2013, mero 2023.

7. Elementaran uvod u verovatnocéu i statistiku, Beograd, Drustvo matematicara
Srbije, prvo izdanje 1990, drugo izdanje 1998.

8. Beposamwmoha u cmamucmuka, 36upka zadamaxa 3a 4. pasped Mamema-
muuke 2umnasuje. "Kpyr”, Beorpan, npso uzname 2012, npyro 2017.

9. Mamemamuxa u noesuja Omapa Xajama. ” Alexandria”, Bameso 2007.
1



Problem Books in Mathematics
Springer Series in Operations Research

and Financial Engineering

.

Tlasne MmazeHoBuh

Pavle Mladenovi¢ Pavle Mladenovi¢

Extreme Combinatorics L

Va I u eS I n | AProblem-Based Approach Vi CTATMCTHKA

Random
Sequences

@ SPLEs Q Springer

Masne MnapenoBuh MNasne MnapeHosuh

EKCTPEMHE e
BPEJHOCTH AE})(I%E’I-(I:'{(% KOMBMHATOPHKA

CIYYAJHUX L
e T MATEMATHKE

= Zn) (zk)2,,_,,,, i (Aﬂ)
PACIAY 2n,

TlaBne MnapgenoBuh

Pavle Mladenovié

BEPOB ATHDT] A Maremartuka n noe3nja

ELEMENTARAN Owmapa Xajama

vt U CTATUCTUKA

I STATISTIKU

Materijali za mlade matematicare
Sveska 24

HacsoBHe cTrpaHe camocTajHO 00jaBiseHMX MOHOTrpaduja, yridoeHmuKa
¥ OpYyrux KEHWUra 13 rope HAaBEIEHOr CIVCKA

@<,
BEOrPAA



CIINCAK HAYUHUX PAJIOBA:

1. Extrapolation of moving average and autoregressive processes when the entire
past is known, Publications de ’Institut Mathematique, 33, 143-155, 1983.

2. On extrapolation of moving average and autoregressive processes, Publications
de UInstitut Mathematique, 34, 137-146, 1984.

3. On interpolation of moving average processes, Matematicki vesnik, 36, 44-54,
1984.

4. O CKOPOCTH CXOOUMOCTHU OIEHKU CIEKTPaJILHON miroTtHocTu, B xu. Teo-
pus seposmmnocmedl, Meopus CAYHATNBT NPoyeccos8 U PYHKYUORAAYHUT GHAAU3.
Mocksa, MI'Y, 40—42, 1985.

5. OO0 omeHke CIEKTPAJILHON MIOTHOCTU CTAIMOHAPHON IOCJIEIOBATEILHO-
ctu. Proceedings of the 4th Vilnus conference in probability and mathematical sta-
tistics, Vol. 11, 202-204, 1985.

6. On the variance of maximum deviation of the spectral density estimate, Pro-
ceedings of the VI Conference on applied mathematics Tara, August 31 — September
3, 1988, pp. 135-139, Belgrade 1989.

7. On covariance of spectral estimates of stationary random sequence, Publica-
tions de ’Institut Mathematique, 49, 239-245, 1991.

8. On weak convergence of spectral density estimate, Publications de I’Institut
Mathematique, 49, 233-238, 1991.

9. O cnaboil cXOAMMOCTHU OLEHKU CIHEKTPAJLHOU MIOTHOCTY MHOTOMEPHOTO
ciayuvaitnoro mpoueca, Kowgepenyus noceswennas 80-aemuio B.B. I'nedewnko,

Becmwux Mockosckoeo ynusepcumema. Mamemamuxa. Mezawuxa, No. 6, str.
77, 1992.

10. The Largest Circle Embeddable in a Cube, Mathematics and Informatics
Quarterly, 5, No. 2, 61-62, 1995.

11. On random process generated by spectral density estimate of Grenander-
Rosenblatt type, Bulletin of the International Statistical Institute, 50th Session,
Contributed Papers, Book 2, p.p. 839-840, Beijing 1995.

12. On probability measure generated by spectral density estimate, Matematicki
vesnik, 47, No. 1-2, p.p. 31-37, 1995.

13. Spectral test for white noise, "Ta Mavnuatika kar oo ades Eriomnues”,
1995, 509-515, HparxAero Kontng, EAANAHNIKH MAOHMATIKH ETAIPEIA.

14. On calculation procedures for sums of independent random variables, Sci-
entific review, No. 19-20, pp. 179-183, 1996.

15. Spektralni test belog Suma, Proceedings of XXIII YU SYMOPIS, Beograd—
Zlatibor 1996.

16. On the maxima of a sequence of independent random variables with a geo-
metric distribution, Bulletin of the International Statistical Institute, 51st Session,
Contributed Papers, Book 2, p.p. 71-72, Istanbul 1997.

17. O mesavinama raspodela i ekstremnim vrednostima, Proceedings of XXV
YU SYMOPIS, 435-438, Beograd—Herceg Novi 1998.



18. Ocena indeksa repa raspodele deviznog kursa, Proceedings of XXVI YU
SYMOPIS, 411-414, Beograd 1999. [Coauthor: Z. Mladenovi¢]

19. Extreme values of the sequences of independent random variables with mixed
distributions, Matematick: vesnik, 51, pp. 29-37, 1999.

20. On extreme values of random processes, Proceedings of the Symposium
Contemporary Mathematics, pp. 201-217, Belgrade 2000.

21. Limit theorems for the maximum terms of a sequence of random variables
with marginal geometric distributions, Eztremes, Vol. 2, No. 4, 405-419, 1999.

22. Problemi zaustavljanja u nizu nezavisnih eksperimenata, Proceedings of
XXVII YU SYMOPIS, 257-260, Beograd 2000.

23. Extreme value theory and some applications, Proceedings of the 13. Annual
meeting of the Greek Statistical Institute, pp. 383-390, 2000.

24. The tail index stability testing, Proceedings of XXIX SYM-OP-IS, VI&-
VI11, Tara, 2002. [Coauthor: Z. Mladenovid]

25. A note on random permutations and extreme value distributions, Proceed-
ings of the Japan Academy, Vol. 78, Ser. A, No. 8, 157-160, 2002.

26. Double arrays of random variables and extreme value distributions, Theory
of Stochastic Processes, 8(24), No. 3-4, 300-308, 2002.

27. Some applications of extreme value theory and probabilistic methods in
combinatorics. Proceedings of XXX SYM-OP-IS, 359-362, Herceg Novi 2003.

28. On properties of mixed distributions concerning extreme values. Proceedings
of XXX SYM-OP-IS, 557-560, Herceg Novi 2003. [Coauthor: M. Jovanovid]

29. A generalization of the Mejzler-de Haan theorem. Teopus eeposmmocmetd
u ee npumerenud, 2005, Tom 50, No. 1, 177-189. Reprinted in the SIAM journal:
Theory of Probability and its Applications, 2006, 50, Issue 1, pp. 141-153.

30. On asymptotic distribution of maxima of complete and incomplete samples
from stationary sequences, Stochastic Processes and their Applications, 116, 1977—
1991, 2006. [Coauthor: V. Piterbarg]

31. On extreme steps of a random function on finite sets, Indian Journal of
Pure and Applied Mathematics, 37, 89-98, 2006.

32. Estimation of the Value-at-Risk parameter: Econometric analysis and the
extreme value theory approach, Ekonomski anali, 171, 32-73, 2006. [Coauthor: Z.
Mladenovié]

33. Practical problems of risk estimation in the analysis of daily time series,
Proceedings of XXXIV SYM-OP-IS, 117-120, Zlatibor 2007. [Coauthor: Z. Mlade-
novié

34. New estimation procedure of the shape parameter using the extremes, Bul-

letin of the International Statistical Institute, 56th Session, Contributed Papers,
Lisabon 2007. [Coauthor: I. Ili¢]

35. Incomplete samples and tail estimation for stationary sequences, Novi Sad
Journal of Mathematics, 38, No. 3, 97-104, 2008. [Coauthor: I. Tli¢]



5

36. On estimation of the exponent of regular variation using a sample with miss-
ing observations, Statistics and Probability Letters, 78, 327-335, 2008. [Coauthor:
V. Piterbarg]

37. Limit distributions for the problem of collecting pairs, Bernoulli 14(2),
419-439, 2008.

38. Maximum of a partial sample in the uniform AR(1) processes, Statistics and
Probability Letters, 79, 1414-1420, 2009.

39. Rates of convergence in certain limit theorem for extreme values, Journal
of Mathematical Analysis and Applications, 363, 287-295, 2010. [Coauthor: J.
Vukmirovié]

40. Coupon collector’s problem and generalized Pareto distributions, Journal of
Statistical Planning and Inference, 141, 2348-2352, 2011. [Coauthor: J. Jockovi¢]

41. Coupon collector’s problem and its extensions in extreme value framework,

Statistics and Its Interface, 2014, 7(3), 381-388, 2014. [Coauthor: J. Jockovi¢]

42. Uniform AR(1) processes and maxima on partial samples, Communica-
tions in Statistics — Theory and Methods, 44, 2546-2563, 2015. [Coauthor: L.
Zivadinovid]

43. Fitting censored quantile regression by variable neighborhood search, Jour-

nal of Global Optimization, 63(3), 481-500, 2015 [Coauthors: R.S. Rajah, M.
Drazié¢, N. Mladenovié¢, and K. Yu]

44. Extreme values of the uniform order 1 autoregressive processes and miss-
ing observations, Extremes, 2017, 20, 671-690. [Coauthors: L. Glavas, and G.
Samorodnitsky]

45. Maximum of the sum of consecutive terms in random permutations, Journal
of Statistical Planning and Inference, 2017, DOI 10.1016/j.jspi.2017.06.04 [Coau-
thors: L. Glavas, J. Jockovid]

46. Analysis of methods commonly used in biomedicine for treatment ver-
sus control comparison of very small samples, Computer Methods and Programs
in Biomedicine, 2018, DOIL: 10.1016/j.cmpb.2018.01.026 [Coauthors: J.L. Ristié-
Djurovi¢, S. Cirkovi¢, N. Roméevi¢, A.M. Trbovich]

47. New limit results related to the coupon collector’s problem, Studia Scien-
tiarum Mathematicarum Hungarica, 2018, 55(1), 115-140. [Coauthor: L. Glavas]

48. Extreme values of linear processes with heavy-tailed innovations and miss-
ing observations, Extremes, 23, 547-567, 2020. DOI: 10.1007/s10687-020-00390-3
[Coauthor: L. Glavag]|

49. Modeling Covid-19 Contagion Dynamics: Time-Series Analysis Across Dif-
ferent Countries and Subperiods, pp. 273-289, in Theory and Applications of Time
Series Analysis and Forecasting, Editors O. Valenzuela et al. Springer Series Con-
tributions to Statistics, 2023. [Coauthors: Z. Mladenovié¢ and L. Glavag]

50. Extremes in incomplete samples from moving averages of random variables
from the domain of sttraction of the Gumbel distribution, Statistics and Probability
Letters, 207, 110012, 2024. [Coauthor: L. Glavas]



CIIMCAK CTPYUHUX PAIIOBA
KoayTopcke kmure u 30upke 3amaraka:

1. Ilpunpemnu 3600uU 36 MAMEMATMUYKG MAKMUYEHE 30 YUeHUKE CDEORUT
wrosa. Beorpan, Ipymreo marematunuapa Cpbuje, npBo uzname 1987, npyro
n3name 1991. (roayrop C. Ormanosull)

2. Casesna maxmuuena uz mamemamure, beorpan, IlpymTBo MaremaTudapa
Cpbuje, 1990. (roayrop 3. KanenGypr)

3. Mamemamura 4, sbupra pewenuxr zadamaxa 3a IV pasped cpedmwe wrose,
Beorpan, IIpymrso maremaruuapa Cpbuje, npso uzname 1990, npyro n3name
1991. (xoayrop C. Ormanosuh)

4. Mamemamura 1, sbupka pewenus sa0amarxa 3¢ I pazped ummnazuja u merHu-
xuxr wroaa, Beorpan, Ipymrso maremaruuapa CpOuje, mpBo m3mame 1991,
npyro uzpame 1991, tpehe uzmame 1992. (roayropu 3. Kanenbypr u C.
Kpcruh)

5. Mamemamurxa 3a IV pasped cpednux wrosa, yubenur ca 30upkom 3a0amaxa,
"Bakap” Bop, 1991. (roayropu B. Muhiuhi u 3. Kanenbypr)

6. Mehynapoone u Baakancke mamemamuure osumnujade 1984-1995. zodune,
Beorpana, Jpymrso maremaruuapa Cpbuje, 1996 (rkoayropu B. Jamkosuh u
3. Kanmenbypr)

7. Ilpunpemmuu 3a00uu 36 MAMEMAMUYKG MAKMUYEDE 36 yueHuke 7. u 8.
paspeda (ca pememuma), Beorpan, pymrso marematmuapa CpGuje, mpso
m3name 1999, npyro uzmame 2006 (koayropu Jb. Byrosuh u II. DHopuh)

8. Penybauuka u casesna marmudena uz mamemamure 1990-2001. Beo-
rpan, pymrso maremarnuapa Cpbuje, 1999. (koayropu B. Iparosuh un
'B. Idyrommja)

9. Cmepeomempuja, uzabparnu npobaemu. Beorpam, Maremaruckom, npso
usname: 2002, npyro msmame 2002. Tpehe usmame: 3aBon 3a yubenuke u
HaraBHa cpencrsa, Mcrouno Capajeso, 2006. (xkoayrop B. Ilerposuli)

10. Mehynapoore u barkancke mamemamuvke oaumnujade. I pymrBo mare-
matuuapa Cpbuje, Beorpan 2007 (rkoayrop B. Kprunuh)

11. Teopuja eeposamnoha. 3adayu u npobaemu, Georpan, 3aBonx 3a yiIbeHUKE
2012. [KoayTop: J. Byrmuposuh]

OcTanu CTpyYHU PaiOBu:
12. 3b6upka pewenur 3a0aMaKa Ca MAKMUYEHA MAGOUT Mmamemamuvapa CP
Cpbuje 1983, Beorpan, IpymTso marematudapa Cpbuje, 1983. (roayTop)

13. Casesna u penybauvra makmuvena cpedwowroaaya, beorpan, HpymTBo
marematuaapa Cpbuje, 1984. (roayTop)

14. 3bupkra pewenur 3a0aMaKa ca MAKMUYEHE MAGOUT Mmamemamuyapa CP
Cpbuje 1986. Beorpan, IIpymrso maremarudapa Cpbuje, 1986. (roayrop)

15. 3b6upka 3a0amaka ca MAMEMAMUYKUT MAKMUNERDA YUERUKA CDEOBUT WKOAG
1986/87. Beorpan, IIpymreo maremaruuapa Cpbuje, 1987. (roayTop)

16. 3bupxa zadamaxa ca PenybAUNKUT U NOKPAJUNCKUL MAMEMAMUYKUL MAK-
Munena yuenura cpednur wroaa 1986/87, IMPA Bojsomuue, T. Bpbac, 1987.

(roayTop)



17. 3b6upra 3a0amaKxa ca MGMEMAMUYKUT MAKMUNEDA YUERUKD CDEOBUT WKOAG
1987/88. Beorpan, Hpymrso maremaruuapa Cpbuje, 1988. (roayrTop)

18. Tuakmicenje iz matematike uw Srbiji, Matematicko fizicki list, XXXIX, 1,
21-24, Zagreb, 1988.

19. Cmamucmuxa wa Beoepadckom yHusepsumemy u yHu8epaumemuma iy
CCCP, y kwu3u Craructura #Ha BeorpanckoMm yHuBep3uTery, cTp. 239-248,
Exonomcen ¢paryarer, Beorpan, 1988. (koayrtop M. Bormanosuh)

20. 3bupkra 300amaxa ca MAMEMAMUYKUT MAKMUYEHE 30 YYEHUKE CPeOBUT
wrona 1988/89. Beorpan, Ipymrso Mmaremarnuapa Cpbuje, 1989. (roayTop)

21. Maau yeod y komburnamopury, Maremaruukn guct, XXIII, 6, 1-4, Beo-
rpan, 1989.

22. Ilackan u Pepma, nowemar pazgoja meopuje eeposammoha, Maremaruaru
suct, XXXIV, 1, 4-7, Beorpan, 1989.

23. 31. Republichko takmichenje mladih matematichara SR Srbije, Matemati-
cko—fizicki list, XL, 1, 29-32, Zagreb, 1989.

24. 3bupra 3006Mmaxa cG MAMEMAMUYKUT MAGKMUEHE 30 YYEHUKE CPeOBUT
wroaa 1989/90. Beorpan, Ipymrso Mmaremarnuapa Cpbuje, 1990. (xoayTop)

25. Dva ekstremalna zadatka, Matematicko fizicki list, XL, 4, 127-129, Zagreb,
1990.

26. 32. Republicko takmicenje mladih matematic¢ara Srbije, Matematicko fizicki
list, XLI, 1, 24-26, Zagreb, 1990.

27. 3bupra 3a0amaka ca MAMEMGMUYKUL MAKMUYEDA 30 YYEHUKE CPEOBUL
wroaa 1990/91. Beorpan, IM Cpbuje u IMPA Bojsomune, ComGop-Georpan,
1991. (roayTop)

28. 3bupxa sadamaxa ca 32. Cagesnoz maxmuvena MAGOUT MAMEMAMULAPA
cpednur wrona Jyzocaasuje, Ipymrso maremaruuapa CpoOuje, Bameso 1991.
(roayTop)

29. Jeona mamemamuura uzpa, Maremarnuku auct, XXVI, 1, 2-5, Beorpan,
1991.

30. O nacmasu eeposamnohe u cmamucmuke y cpedwoj wrosu, Hactasa ma-
temature, 37, 1, 44-49, Beorpanx, 1991.

31. Kaxo dobumu nemuyy uz mamemamuxe? HacraBa maremarure, XXXVII,
1, 53-56, Beorpan, 1991.

32. Ilpebpojasame wonaunur cxynoea, HacraBa maremarure, XXXVIII, 2,
8-12, Beorpan, 1993.

33. O pesawy xeadpa, Maremaruuru suct, XXVII, 5, 6-7, Georpan, 1993.

34. Janummpusa cmepeomempuja, Maremaruuku suct, XX VII, 6, 1-6, Beo-
rpam, 1993.

35. 10. DBaaxawcrka mamemamuyka oaumnujedae, HacraBa mMaremaTure,
XXXVIII, 3-4, 61-65, 1993.

36. Hneapujanma, HacraBa maremature, XL, 3-4, 47-50, 1995.
37. 11. Baakxarncra mamemamuyka osumnujada, Tarrenra, 1, 1, 38-44, 1995.

38. Mamemamuukra maxmusena cpedmwowroraya 1994/1995, Ipymrso maTe-
matuuapa Cpbuje, Beorpan 1995 (roayTop).



39. 36. Casesno maxmuuemwe uz mamemamure, Tanrenra, I, 2, 1995.

40. 12. Baakancka mamemamuuka osumnujada, Tanrenra, I, 2, 1995.

41. 50. 3acedawe Mehyrnapoonoz cmamucmuukoz uncmumyma, Hexune 21-29.
ageyem 1995. 200une, Cratuctuura pesuja, XLIV, No. 3—-4, 80-82, Georpa,
1995.

42. Ilpasuaa 36upa u npouszsoda, Maremaruurnu auct, XXXI, 1, 2-7, Beo-
rpama, 1996.

43. Mamemamuura maxmusena cpedwowroaaua 1995/1996, Npymrso Mare-
martnuapa Cpbuje, Beorpan 1996 (rkoayTop u pemakTop).

44. Mamemamuura maxmusena cpedwowroaraya 1996/1997, Npymrso Mare-
matuuapa Cpbuje, Beorpan 1997 (koayTop u pemaxkTop).

45. Mepewe u ynopehusanwe noewuha, Maremarnuku auct, XXXII, 1, 1-4,
Beorpan 1997.

46. O nempanszumuerum napadoxcuma, Tanrenra, 11, No. 7-8, 1-6, Hosu
Canm, 1997.

47. 38. Mehynapoona mamemamuvka oaumnujada, Taarenra, 111, No. 1(9),
37-40; No. 2(10), 43-52, 1997.

48. Mamemamuyka maxmuuena cpedwowronaya 1997/1998, Ipymreo mare-
matuuapa Cpbuje, Beorpan 1998. (koayTop u pemaxTop).

49. Iledecem zoduna pada pywmea mamemamuyapa Cpbduje, y wmusu ~ 50
romuaa IpymrBa maremaruuapa Cpbuje”, penakropu: B. Muhwuh, 3. Kanxen-
oypr, II. Muanenosuh, Beorpamx 1998.

50. Mamemamuuku aucm 3a yuenuke ocHoKe wroae, ¥ Kibu3u 50 romuHa
Hpymra marematuuapa Cpbuje”, pemakropu: B. Muhwuh, 3. Kanenbypr,
II. Maanenosuh, Beorpan 1998.

51. 39. Mehynapoona mamemamuura oauvmnujada, Tanrerara, IV, No. 1(13),
32-40, 1998.

52. 40. Melhynapoorna mamemamuyka oaumnujada, Tarnrenra, V, No. 1(17),
28-36, 1999.

53. 41. Mehynapoona mamemamuura oaumnujada, Tanrenra, VI, No. 1(21),
29-40, 2000.

54. 42. Mehynapoona mamemamuvka oaumnujada, Tanrenra, VII, No. 1(25),
32-39, 2001.

55. Ynopehusawe cayuajnur eesuvuna, Hacrasa maremarure, L, No. 4, 44—
46, 2005.

56. Cpedwu nospammuu nepuod excmpemmoz dozahaja, HacraBa marematuke,
LXII, No. 1, 44-52, 2017. [Koayrop: Jlenka I'masam]

57. 70 zoduna pada Apyuwmea mamemamuuapa Cpbuje, HacraBa maTemaTuke,
LXIII, No. 1-2, 1-16, 2018. [Koayropu: B. Aunpuh, 3. Kaneabypr, ®. Mapuh]

58. 70 Years of the Mathematical Society of Serbia, The Teaching of Mathemat-
ics, XX, No. 2, 47-63, 2017. [Coauthors: V. Andri¢, Z. Kadelburg, F. Mari¢]

59. Aprumed, Tanrenra, 114(2), 61-71, 2023-24.

60. Cmamucmuxa u mamemamuuxae cmamucmura, Tanreara, 118(2), 1-11,
2024-25.



CAOIIIITEIHLA HA HAYYHUM KOH®EPEHIINJAMA:

1. Hayunas koH(pepeHnus 1o CIenuaiLHoCT Teopus BepOosATHOCTEHR, Teopus
CIIyJalHBIX IPOIECCOB 1 (QyHKUMOHANLHUN anaan3. Mocksa, 1985.

2. YerBepras MexgyHapoqHas BUIbHIOCKAA KOH(PEPEHIUS IO TEOPUU Be-
POATHOCTER U MATEMaTUYECKOM cTaTucTuku, Bumnaioc 1985.

3. IlepBLIit BCeMUPHLIA KOHIPECC OBIIECTBA MATEMaTUYECKON CTATUCTUKUA U
Teopun BeposaTHOCTeN uM. Leprynnu, Tamrent 1986.

Caonmren pax: OO0 aCHMMOTOTUYECKOM MOBEIEHUU OIEHKU CIEKTPAJILHOMN
miporHoctu. Tesucwi, Tom I, cTp. 246, Mocksa, Hayka.

4. MexayHapoaHas Hay4yHas KOH(QEePeHIus 1o cuenuajibHocTu Teopus Bepo-
aTHOCTEH u MaTemaTuueckas craructura, Mocksa 1987. (Caommren pax: He-
napaMeTpUdecKoe OUEHUBAHUE CIEKTPAJILHONU MIIOTHOCTH.)

5. 18th European Meeting of Statisticians, Berlin 1988. Caomnmren pamx: On
asymptotic behaviour of spectral density estimate, Abstracts, p. 174.

6. VI conference on applied mathematics, Tara 1988.

7. 2nd Bernoulli Society World Congress, Uppsala, 1990. (Caommren pam:
Asymptotic properties of spectral estimates of multivariate stationary random se-
quence.)

8. Hayunas xoH(epeHnUs mo CHENUAJILHOCTH Teopus BEPOATHOCTU U Ma-
TeMaTUYECKas CTATUCTUKA mocBsmena 80-zeruio akagemura bB.B. ['Henenxko.

9. FILOMAT 92, Hum, 8-10. okroGap 1992. (caommren pax: O oxcrynamy
OlLlEHE CIIEKTPAJHE I'YCTUHE O He€HEe CTBAPHE BPEAHOCTH).

10. VIII Cemunap npumemene maremaruke, Tusar 1993. (caommren pam:
Acumnmomura npaa 08a MOMENMA NEPUOJOZPAMHE OYEHE CEKMPAAHE 2YCTNUNE
BUWEOUMEHZUOHOZ CTNAYUOHAPHOZ HU3E. )

11. 9. Kourpec marematunuapa Jyrocaasuje, Ilerposan 1995. (caonmren
pan: O nenapamemapcerom ouenusany Cnekmpaite 2ycmure).

12. 50th Session of the International Statistical Institute, Beijing 1995.

13. 12th Panhellenic Conference on Mathematics Education: ”Mathematics and
Sciences”, Krit 1995. IIpenaBame mo mo3usBy.

14. Kurepa’s Symposium, Belgrade, 27-28 May 1996.

15. XXIII YU SYM-OP-IS, 3narut6op 01-05 oxkrobap 1996.

16. 51th Session of the International Statistical Institute, Istanbul 1997.
17. XXV YU SYM-OP-IS, Xepuer Hosu 1998.

18. XXVI YU SYM-OP-IS, Georpax 1999.

19. 13. Annual meeting of the Greek Statistical Institute, Florina, May 3-6,
2000. Uvodno predavanje po pozivu.

20. XXVII YU SYM-OP-IS, Beorpax 2000.

21. 10. Kourpec maremaruuapa Jyrocmaasuje, Georpan 2001. Caomnmren
pam: Rates of convergence in certain limit theorems for extreme values.

22. International Symposium: Extreme Value Analysis, Theory and Practice;
Leuven, August 5-10, 2001. Caommrenu panosu: (1) Tail behavior of the Yugoslav
black market exchange rate (coauthor Z. Mladenovié¢), Book of Abstracts, pp. 61.
(2) An extension of the Mejzler—de Haan theorem, Book of Abstracts, pp. 62—63.
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23. International Gnedenko Conference: 90 Anniversary. Kyiv, June 3-7, 2002.
Double arrays of random variables and extreme value distributions. Abstracts, p.
74.

Ha mo3uB Opramusanuonor onbopa oBe KOH(pEpPEHIUje OIP:KAO je YBOIHO
40-MuHyTHO TpenmaBame y cexuuju Fxtremal statistics and random sums. Pan
Double arrays of random variables and extreme value distributions, koju je caon-
IITEH HAa OBOM IIpelaBamy, o0jaBsmeH je y waconucy Theory of Stochastic Pro-
cesses (pan nox pemauM Opojem 26. y CIUCKY PagoBa).

24. XXIX YU SYM-OP-IS, Tara 2002.

25. International Conference Kolmogorov and Contemporary Mathematics, Mos-
cow, June 1621, 2003. U sekciji Theory of Probability and Mathematical Statistics:
Limit Theorems, Caonmren je pan: On domains of attraction of extreme value
distributions. Abstracts, p. 513.

26. XXX YU SYM-OP-IS, Xepuer Hosu 2003.

27. 3rd International Symposium: Extreme Value Analysis, Theory and Prac-
tice; Aveiro, July 19-23, 2004. Caommmren pan: On extreme values in double arrays
of random variables. Book af abstracts, p. 39.

28. 11. Konrpec maremarnuapa Jyrocaasuje, [lerposan 2004. Regular and
iregular variation in extreme value theory: new results and applications. Abstracts,
p. 62.

29. 4th Conference on Extreme Value Analysis, Gothenburg, August 15-19, 2005.
On mazima of complete and incomplete samples from stationary sequences (coau-
thor V. Piterbarg), Abstracts, p. 63.

30. International Congress of Mathematicians, Madrid 2006: Incomplete sam-

ples from stationary sequences and extreme values. (coauthor V. Piterbarg), Ab-
stracts, p. 468.

31. 5th Conference on Extreme Value Analysis, Bern, August 15-19, 2007. (coau-
thor V. Piterbarg), Abstracts, p. 63.

32. 8th Balkan Conference on Operational Research, Belgrade-Zlatibor, Sep-
tember 14-17, 2007. Partial samples from stationary sequences and extreme values.
Volume of Abstracts, p. 132.

33. XXXIV SYM-OP-IS, Zlatibor 2007.

34. 12th Serbian Mathematical Congress, Novi Sad 2008. Weak dependence and
some limit theorems for extreme values in stationary sequences.

35. 12th Serbian Mathematical Congress, Novi Sad 2008. On asymptotic prop-
erties of Hill’s estimator based on incomplete dependent data. (coauthor I. Ili¢)

36. 6th Conference on Extreme Value Analysis/Graybill VIII, June 22-26, 2009
Fort Collins, Colorado USA. Limit distributions in certain limit theorems for ex-
treme values and rates of convergence. Book of Abstracts, p. 28. (coauthor J.
Vukmirovié)

37. Tth Conference on Extreme Value Analysis, June 27 — July 1, 2011, Lyon,
France. Limit theorems for coupon collector’s problem and generalized Pareto dis-
tributions. Book of Abstracts, p. 36. (coauthor J. Jockovié)

38. 4. Kougepennuja Mamemamuka u npumene, Marematuusku (akxymiaTer,
Beorpan, 24-25. maj 2013. Teopuja excmpemnux epedHocmu u npobdaemu we-
Kawa, KOAyTOp U cuukep J. JouxoBuh.
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39. 4. Kougepennuja Mamemamuka u npumene, Marematuusku (axymiaTer,
Beorpan, 24-25. maj 2013. Excmpemne 6peorocmu HEKOMNACMHUT Y30PaAKa U3
pasnomeproz AP npoueca, koayrop u cuukep JI. JKusamunosuli.

40. 4. Koudepenmuja Mamemamura v npumerne, Matemaruusku (akyiITeT,
Beorpan, 24-25. maj 2013. Eztreme values and regularly varying functions.

41. 8th Conference on Extreme Value Analysis, July 8-12, 2013, Fudan Uni-
versity, Shanghai, China: Coupon collector’s problem and its extensions in extreme
value framework. Book of Abstracts, p. 43. (coauthor and speaker J. Jockovié)

42. 8th Conference on Extreme Value Analysis, July 8-12, 2013, Fudan Univer-
sity, Shanghai, China: Limit theorems for mazima in bivariate stationary sequences.
Book of Abstracts, p. 62. (coauthor V. Piterbarg)

43. 13th Serbian Mathematical Congress, May 22nd-25th, 2014, Vrnjacka
Banja: New limit theorems for the coupon collctor’s problem. Book of Abstracts,
p. 51. (coauthor J. Jockovi¢)

44. 9th Conference on Extreme Value Analysis, June 15-19, 2015, The Uni-
versity of Michigen, Ann Arbor: Asymptotic behavior of point processes associated
with coupon collector’s problem. Book of Abstracts, p. 48—49. (coauthor L. Glavas)

45. 9th Conference on Extreme Value Analysis, June 15-19, 2015, The Univer-
sity of Michigen, Ann Arbor: Limit distributions of partial maxima in the uniform
AR(1) processes. Book of Abstracts, p. 27. (coauthor and speaker L. Glavas)

46. 9th Conference on Extreme Value Analysis, June 15-19, 2015, The Univer-
sity of Michigen, Ann Arbor, US: Tail index estimation: A generalization of Hill’s
estimator and some optimization problems. Book of Abstracts, p. 36-37. (coauthor
and speaker J. Jockovié)

47. 10th Conference on Extreme Value Analysis, June 26-30, 2017, Delft Uni-
versity of Technology, The Netherlands: FEztreme values of the uniform order 1
autoregressive processes and missing observations, Book of Abstracts, p. 31. (coau-
thors Lenka Glavas (speaker) and G. Samorodnitsky)

48. 11th Extreme Value Analysis Conference, Zagreb, July 1-5, 2019. General
linear combination of log-exceedances as tail index estimator, Book of Abstracts,
p. 43. (coauthor J. Jockovi¢ (speaker))

49. 21st European Young Statisticians Meeting, Belgrade, July 29 — August 2,
2019. Extreme values in samples from stationary sequences and some combinatorial
problems. (Keynote lecture)

50. 13th Extreme Value Analysis Conference, Milano, June 26-30, 2023. Maz-
ima in incomplete samples from moving averages with heavy-tailed innovations,
Book of Abstracts, p. 99. (coauthor L. Glavas)

51. 13th Extreme Value Analysis Conference, Milano, June 26-30, 2023. Extre-
mes in incomplete samples from moving averages of random variables from DA of
the Gumbel distribution, Book of Abstracts, p. 128. (coauthor L. Glavas (speaker))

YUEITRE HA HAYUHUVM IIPOJEKTVIMA

1. IIpojekar Munucrapcrsa 3a Hayky y 2005. romuau: Cmozxacmuuky npo-
yecu, excmpemne 8peORoCmU U NPUMEHE Y GHAAU3Y 8P EMENCKUL CEPUJG, EBUIECH-
nuonu Opoj mpojerxra 134004, pyrkosonunar I[laBae Miuanenosuh.
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2. IIpojerkar Munucrapctsa 3a Hayky: Memodu Juckpemmne mamemamure
U BUTOBA NPUMEHE Y NPUPOOHUM HAYKAMA U PAYYHAPCKUM METHON02UJAMA, EBU-
neHnumoHn 6poj npojexra 1708, pyroBomunan Parko Tomwuh.

3. Ocampmecerux u nmeBemecerux roguua 20. BeKa y4eCTBOBAO HA MPOjEK-
TuMma PenyOiauuke 3ajenHuIle 3a HAYKY.

4. Yuecuur npojekta Mwunucrapcrsa 3a Hayry 2006-2009: [eomempuja y
B8UYEAUIAYUJU HaACMaBE Mamemamuke, eBuaeHInoHu 6poj 144032, pyroBonu-
jgan 3. Paguh.

5. Yuecnuk npojekra MwnnucrapcrBa 3a Hayky 2006-2009: eBumeHIUOHI
6poj 149041, pykosomuinan b. ¥Ypomesuh.

6. Y orxBupy capaume Beorpanckor yausepsurera u MOCKOBCKOT Ap:KABHOT
YHUBEp3UTEeTa y yroBopy o capammu 3a nepuoxn 2001-2005 6una je yrbyueHa
u TeMa Beposamnoha u cmamucmura, pyrkoBoauonu Asekcannap Dynuacku u
ITaBie Maamenosuh.

7. Y orkBupy capanme Leorpanckor yauBep3utera 1 MOCKOBCKOT Ap:KaBHOT
VHUBEp3UTeTa y yroBopy o capanmu 3a nepuon 2006-2008 6una je yrpydeHa
u TeMa CAYHajHU NPOYECU U CMAMUCTNUYNKO 3AKDYYUBAHE, PYKOBOIUONU A ek~
caumap Dymuucku u [laBae Maanenosuh.

8. Yuecuur npojexkra Munucrapcrsa 3a mayky 2010-2022: Teomempuja y
B8UIYEAUIAYUJY HACMABE MameMamuke, eBuIeHInoHn 6poj 174012, pyxoBonu-
gan 3. Pakuh.

PAII CA HAYUHUM IIO0JMJIA JKOM

(a) PyrkoBobheme m3pamoM cHenmjaaviCTUYKUX, MATUCTAPCKUX U NOKTOP-
CKUX OUCepTalnyja ca MMeHMMa KaHIOATAa U TOOWHOM OonOpaHe pana:

(al) Hoxrropcke mucepranuje:

1. Cunamma CramaroBuh: Acumnmomceko nowawame npoyeca 00pehenur
CMAMUCTMUKOM CA 8DEMENRCKUM TOMEPAHEM, TACEepTanuja ogdpamena 1993.

2. JoBan Byrmmposuh: O 6psunu Konsepeenyuje Yy epaHudHUM MEOPEMAMA
3a excmpemmne epedrnocmu, nucepranuja ondopamena 2010.

3. Usana Uauh: O oyewusawy undexca pena pacnodese nomohy wexomnaem-
HUZ Y30paka, nucepTanuja omopamena 2013.

4. Jenena JomkoBuh: Cmozacmuyku Modesu npexopavena 8UCOK0Z HUBOG U
npobaemu wexamwa, nucepranuja ondopamena 2013.

5. Ehfayed Shneina: Excmpemme apednocmu Y Hu308UMaG HE3ABUCHUL CAYYAJ-
HUT BEAUNURA CO MEULGBUHAMA PACN00eAq, TUCEPTannja onbopamena 12.12.2013.

6. Jemena CramojeBuh: Cmamucmuuky npodAeMU OUEBUBA®AE KOAUTHUKA
ducnepsuja u 8UCOKUT K8aHmMu.Aa pacnodeaa, onbpamena 16.07.2015.

7. Munau JoBanosuh: Ouemwusame napamempa noyz0anocmu 080KOMNOHENM-
HO2 cucmema, Qucepraunrja ogopamena y meuemopy 2015.

8. Jlemka INmaam: ['panuune pacnodese NapuujasHuT MAKCUMYME PABHO-
mepruz AR(1) npoyeca, nucepranuja onbpamena 12.02.2016.

9. Bojana Munomesuh: Acumnmomcka ceojcmea HenapamemapCcrut mecmo-
ea sacnosanux Ha U-cmamucmukama u V-cmamucmukama ca HedezenepucaHum
u caabo dezenepucanum jezepom, macepranuja ondopamena 06.05.2016.
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10. Kpuctuna Bemrosuh: Kowmpoaa xeasumema npahewem uenmpanne
menoeRyuje Ne2ayco8UT CAYUAHUL 8eauduna, onbpamena 17.10.2016.

11. Muwununa Josanexkuh: Excmpemaaru npobremu Bpaynosoz kpemawa u
Opyeur cayuajrur npoyeca, ondpamena 2022.

(a2) Marucrapcke Te3e:
1. Baagumup Kamhenan: O cpedmwexsadpammom odcmynamy ouene Kocnek-
mpa BUWEOUMEHIUOHUL CAYUAJHUL NPoyeca, Te3a ondpamena 1994.

2. Era llabanoBuh: Acumnmomcxo nowawamne wexus gyrnkyuonara dedurnu-
CANUT CAYHATHUM NODHUMA, Te3a ondbpamena 1998.

3. Munan JoBamoBuh: O excmpemHum 8peOHOCMUMA HU308A HE3ABUCHUL
CAYUATHUT BEAUNUNA CG UCTNOM PACTLO0EAOM KOJa j€ MEUABUHAE PGCNOOEAq, Te3a
onbpamena 2004.

4. Ana Jluara: BepogamnocHy MeAacunCKy MOMERMY U NpuMere, Te3a oadpa-
wena 2005.

5. Usama Unwuh: Ouyewusamwe undexca npasusre npomeHpuU80cmy Kopuil-
hewem excmpemnuxr cmamucmuka nopemxa, tTeza ondbpamena 18.07.2006.

6. Jesena CramojeBuh: Ouena sucokur keanmuaa pacnoodeaa eeposammoha
U NPUMERE Y AHAAU3YU PU3UKa, Te3a ondbpamena 19.07.2007.

7. Jenema Bpamuh: O acumnmomckum c80jCMBUMA CAYUGIHUT NPOUECA Ca
MAPZUHAARUM PACNOOEAAMA CG EWKUM PENOBUMA Y MEACKOMYHUKAYUOHUM MO~
deauma, Te3a ondbpamena 1.11.2007.

8. Anekcannpa Bacunuh: Tecmosu o napamempuma u obaacmuma npusaasena
pacnodesa excmpemnur epedrocmu, Te3a onbpamena 29.11.2007.

9. Mapko O6panosuh: Beposamnohe paszapamwa y npoyecuma pusuxa ca I'ama
MapuHaARUM pacnodesama, Tesa onbdbpamena 05.12.2007.

10. Jesena Joukosuh: [enepasucane Ilapemose pacnodeae y meopuju ex-
cmpemHur 8pednocmu u npumene, Te3a ogopamena 2009. roause.

11. Muwue Byuwh: IHomuna meopuja npebpojasama kAaca eKeusaseHyuje
KOHawNO2 cKYyna, Te3a onopamena 2011. ronuwxe.

(a3) CoenmjanmcTuusy pamoBu:

1. Bpanko Cperenosuh: Cayuajre nepmymayuje u 2panuste pacnodese HeKur
BHUTOBUT Kapakmepucmura, pans oxdopamen 2001.

2. Jbumana CrojanoBuh: Ienepamopne dynxyuje, pan ondbpamen 2001.

3. Haranuja Kpcruh: Pasbujamwe 6pojesa u ckynoea, pan ondbpamen 2001.

4. Mune Byunh: Cneyujasnu bpojesu u dynrkyuje y xomburamopuyy, pan
onopamen 2002.

5. Munan Pebuh: Kombunamopne uepe, pan ondbpamen 2002.

(a4) unnoMcem - Macrep pamoBM:
1. Aua Bemkosuh: Tecmupame runomesa o napamempuma Hopmaite pacnooeae,
pan ondopamen 23.01.2008.

2. Ilerap JoBanoBuhi: Ilenmpaana epanuyna meopema, Opauna KoH8epeeryuje
u npumene, pan onmopamen jyra 08.07.2010.
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3. Munena Yenebuh: Beposammnoha pasapamwa y Kpamep-Jlyrnodbepzosom moo-
eay, pan onbpamen 08.07.2010.

4. Jenena Josamosuh: Cybexcnonenyujanne pacnodene u Npumene y axmy-
apckoj mamemamuyu, pan onopamer centemopa 08.09.2010.

5. Ilymuna Pamuuesuh: Yonwmewa Bopea-Kanmeaujege neme u npumene,
pan ondopamen 28.09.2010.

6. Jlenka sRKusamuumosuh: FExcmpemmue epednocmu y pasHOMEDHOM aAYMOPe-
zpecuonom npoyecy npeoz peda, pan onbpamen 07.10.2011.

7. Ehfayed Shneina: Penosu pacnodesa eeposamnohia u npumene y 2paHUSHUM
meopemama (Tails of Probability Distributions and Applications to Limit Theo-
rems), pan onopamen 20.06.2012.

8. Bojama Mumnomesuh: Jlesujesu mpouecu u npobaem mpeoe 00CMU3AHA
damoez nusoa, pan ondopamen 18.07.2012.

9. Iujama Jlekuh: 3axon eeauxur 6pojesa u jaxu 3axon eesukxur Opojesa,
pam onbopamen 27.09.2012.

10. Eneomopa Kpeauuh: Acumnmomcxa ceojcmea oyena Hexur obenexcja
cayuajroe epafa xao modena mpexce, pan ondopamen 18.10.2012.

11. Hesena Tiupuh: Ouena napamempa epednocmu npu pusuxy, pas ogdopaH-
jen 23.05.2013.

12. Jenena MojcumoBuh: Acoyupane cayuajne seauvune, nurosa ceojcmea
u npumene, pan omdbpamen 11.03.2014.

13. Jenena Ilepumwuh: Beposamnohe paszapamwa k00 nmpouyeca pusuka u cme-
newne ouerne, pax onopamen 12.03.2014.

14. Cama Cranojesuh: Cexsenyujanru mecmosu, ondpamen 16.04.2014.

15. Mapuja Tynosuh: Henapamemapcke memode mecmupamna CmamucmuKus
zunomesa, onopamen 25.09.2014.

16. Harama Wseruh: Taune pacnodese u MOMEHMU CIMAMUCTIUKG NOPEMKQ,
onbpamen 24.09.2015.

17. Jacmuna CrepanoBuhi: Beauuwuna 00wmeme iy HENCUBOMHOM OCUYPADY,
onbpamen 28.09.2015.

18. Muwuauna Muxajmosuhi: Caoxcenu Iyaconoe npoyec xao moden 3bupa
ucnaahenuxr odwmema, ondopamen 05.11.2015.

19. Mapuja Pamuuesuh: Anaausa pusuka y #Cu8OMHOM 0CUZYPa®Y, OO0pPa-
wen 09.10.2015.

20. Mapro Muwunanosuh: Ckopo cuzypra yeHmpasna 2panuvHa Meopema,
onbpamen 12.07.2016.

21. Jbumana Jlazapuh: Buwecmpyko mcusommo ocuzypamwe, pams Oo0OpPAMmEH
29.09.2016.

22. Ouma Jlarunosuh: FExcmpemne cmamucmukre nopemka u npumjene y
HEWCUBOMMHOM Ocuzypany, pan ondbpamen 24.11.2016.

23. Jenena Jokcumosuh: Jedwnodumensuone epemencre cepuje ca jeOuruHUM
Kopenom, pan onbpamen 28.09.2017.

24. Jlyra Camapmuja: Oyenugame 8UCOKUT K8AHMUAG U NPUMENG Y GHAAUSY
pusuka, pan ogopamen 17.12.2019.
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(6) Ompskanu KypceBHU 3a IOCJIEOUILIIOMILE:

Y Tokry nermer cemectpa mkoyucke 2003/04. romuHe OAPIKAH je CIeujaTnn
Kypc: Y600 Yy meopujy Mapmurzaas U4 NPUMENHE Y AKMYGPCKO] MAMeMamuyu.
Hekonuko mociemumiaoMana je Kao CIENUjaJHU KypC MOJOKUIO UCTUT: Y800
y meopujy mapmunzana. Ha Cemunapy Teopuja BepoBarHoha m MmaTemMaTnyka
CTATUCTUKA OJPKAHO BUILE MIPEAaBama Ha TeMy Ekcmpemme apednocmu cayya-
JHuz npoyeca. Bume nocsienuniomana 1 JOKTOPaHATA IOJIOKNAIO OBAj IPEAMET
Ha TOCJEIUIIIIOMCKUM WU JOKTOPCKUM CTYAUjaMa.

(B) AKTUBHOCTM HA HAyUYHUM CEMUHAPUIMA:
IIpenaBama Ha HAYyYHUM CEMUWHApUMAa y 3€MJbU M MHOCTPAHCTBY:

1. Ilenmpasna 2paHusHa Meopema 36 HU308€ 348UCHUT CAYYATHUT BEAUNUNHA,
IIM®, Beorpan, cemunap kojuMm je pyroBoauo JoBan Mamumuh, 1981.

2. Ouenka Jucnepcul MaKCUMaABHOZO OMKAOHEHUT NEPUOD0ZDAMMHBEL OUEHOK
cnexmpanvrot naomuocmu. Cemunap ” Cayuabinbie mpomeccsr u moust”, MY
Mocksa, pykoBoanouu Pozanos-rKypbenko-Bynurckuit, 1984.

3. Caabas cxodumocms oyenky cnexmpasviol naomuocmu. cemunap ~ Ciy-
vaiiupie nponecce u noust”’ , MI'Y Mocksa, pykoBoauornu Pozanos-iKypbenko-
Bynunckuit, 1985.

4. O MaAKCUMAAKOMD OMKAONERUY OUEHKY CNEKMPAALHOT MAOMHOCTU, TIPe-
)
naBame onpskaHo Ha ceMumHapy ’['aycoBu cayuajuu nporecu’, MI'Y Mocksa,
pyroBonuornu BemajeB-Ilurepbapr-Hocko, 1985.

5. Caaba xonsepeenyuja seposammnocrur mepa, [IMP Beorpan, npenaBame
OIpP/KAHO HA CceMUHApPy KojuM je pykoBogmo B. Mwupkoswnh, 1986.

6. O caabol cxodumocmu ouenKy cnexmparyhol naomrocmu, IpenaBame Ha
yuusepsurery ’ErBom Jlopan” y ByanMmnemTu 1992.

7. Ipuxasz xwuze: A.T. Pomenxo: Memodu cmamucmuuke anaause HAPa-
MUBHUT MEKCMOBA U NPUMEHE Y TPoHoaozuju, ceMuuap BeposaTtnoha m npumere,
23.02.1993.

8. O cnekmpaanoj anaausu epemencrur cepuja, MaTeMaTUUKM MHCTUTYT
CAHY, 11. mapt 1993.

9. Pacnodene excmpemHuxr 8peoHOCMU U KOMOUKGMOPHU Mpobaemu, Y HU-
Bep3uter v Bama Jlynu, 2000.

10. Excmpemmne 8pedHOCMU CMAYUOHAPHUT HU308A U NPUMEHA HG PEULGEAE
npobaema epemena uwexamwa, Maremaruukn uacturyr CAHY, 25. ¢debpyap
2000.

11. I'panuyune meopeme 3G HU308E HE3ABUCHUL CAYHAJHUL BEAUNUHG CG MAD-
ZUNAANUM 2eoMempujckum pacnodesama. IlpenaBame ompskano Ha CeMuHApY
'pannune Teopeme 3a ciydajHe mporuece u mosba, Ha MOCKOBCKOM Ap:KaBHOM
VHUBEP3UTETY Ha MO3UB KRarempe 3a BepoBaTHOhy MexaHMKO-MaTEMATUUKOT
parxynrera (memembap 2000. romume, pyrosomuinan Cemmuapa A.B. Bynun-
CEH).

12. Ilpasuamno npomensuse Fynryuje u excmpemue 8pedHOCMU Y UEMAMA
cepuja cayuajnur seauvuna, Y Husepsurer y bama Jlymum, 2. mapt 2004.
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13. Ha nosuB Kartenpe 3a BepoBarHOhy MexaHMUYKO-MaTEMATUUIKOD (DaKyJI-
Tera MockoBckor apskaBHor yHuBepaurera ~ M.B. JlomonocoB” omp:kao mpe-
naBame 7. menembpa 2004. romume Ha Besmkom cemmuapy Kartenpe 3a Be-
posatuohy, pyxkopomunarn A.H. Illupjaes. Hacsos npemapama: On extreme
values in incomplete samples from stationary sequences.

14. Ha mo3uB Jlabopartopuje 3a akTyapcky maremMatuky VIHCTUTYTa 3a
MaTeMaTUKy Y HuBep3urTeTa y KRomenxareny um mpogecopa Tomaca Mwuroma
onps;kao mpenaBame 27. amnpuina 2007. romuue ma cemuHapy Jlaboparopuje
3a aKTyapckKy MareMaTuky. Roopamaartop cemmuapa M. Jarobcen. Hacios
npenasama: FExtremes in incomplete samples from stationary sequences.

IIpemaBama Ha Cemuaapy Teopuja BepoBarHOha M MaTeMaTUUKa CTATUC-
Tuka (pyxoBomuian ITaBime Muanenosuh:)

01. 31.10.1996. Pobycrocm eparuvHuT meopema Yy 8eposammo iy U Cmamuc-
muyu;

02. 05.12.1996. PynxyuoHasko oyewusame;

03. 19.12.1996. 50. zacedame Mehyrnapooroz cmamucmuykoz UWHCMUMYMa;

04. 23.10.1997. O memo0dy cnekmpaare aHAAU3E CIMAUUORGPHUT NP OUECa;

05. 06.11.1997. Ouemwusame cnexkmpasne 2ycmune;

06. 20.11.1997. 51. 3acedame Mehynapodroz cmamucmuykoz uRCmMumyma;

07. 04.12.1997. Hempansumusru napadokcu u Epoyosa meopema;

08. 02.04.1998. O cepujama dozahaja y HU3Y HE3ABUCHUT EKCNEPUMEHAMA;

09. 26.11.1998. O ycaosuma caabe 3a8ucrocmu;

10. 11.03.1999. I'panuune pacnodene npexopauemna 8UCOKOZ HUBOW;

11. 24.06.1999. Tauwxacmu npouyec npexopauena 8UCOK0Z HUBOAQ U KOHBEP2EH-
yuja xa Ilyaconosom npouyecy;

12. 18.11.1999. Obnacmu npusaauwena pPacnodeas excmpemHuT 8pedHocmu.
Mewasune pacnodeaa u excmpemue 8pedHocmu;

13. 02.12.1999. Ouena undexca pacnodene excmpemue 8pedrHocmu;

14. 09.03.2000. Teopema o excmpemasHuM MUNOBUMA 30 CMAYUOHAPHE HU-
308€;

15. 18.05.2000. Teopuja excmpemHur 8pedHOCMU U NPOOAEMU YeKA®A,
16. 07.12.2000. O cayvajrum nepmMymauUjama;

17. 26.04.2001. Dpsuna xonsepeenyuje y epanudHum meopemama v Cmeun-
Yenoa memoo;

18. 08.11.2001. Ouewusame napamemapa pacnodeia excmpemrur 8pedHocma;
19. 22.11.2001. O excmpemrum 8PEOHOCNUMG CIMAYUOHAPHUT HU308A,;

20. 21.03.2002. Tecmupamwe zunomesa o0 pacnodeaama eKCmpemHur 8pedrocmu;
21. 07.11.2002. Cayuajre nepmymanuje u pacnodese excmpemHus epeodrocmu;

22. 26.12.2002. Jee zoduwmwuye: J. Kapamama 1902-2002; B.B. I'nedenko
1912-2002;

23. 20.03.2003. Pacnodese ca mewkum penosuma;
24.29.05.2003. Excmpemme 8pedrocmu Y WeMama CEPUja CAYMAJHUT BEAUMUHA,

25. 25.12.2003. Pacmojame nomnyne sapujayuje u jaxe 00AaCMU NPUBAAHEDA;
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26. 26.02.2004. Mapmunearu. ybosa meopema pasznazama;

27. 20.05.2004. Epamep-Jlynodepzoe moden ocueypama;

28. 04.11.2004. Yonwmewe Mejarep—0de Xanose meopeme;

29. 18.11.2004. IIpasusro npomennuse GyHKyuje suuLe NPoOMEHHUBUL;

30. 31.03.2005. O mamemamuykom anapamy y Gurarcujckoj mamemamuyu;
31. 23.11.2006. Yzopuu ¢ nedocmajyhum nodauuma u excmpemme epedrnocmu;
32. 05.03.2009. O yca08uUMaG 366UCHOCTNU 3G CAYUATHE NPOYECE;

33. 10.05.2012. Teopuja excmpemHnur 6pedroCmu: 0CHOBHY DEIYAMAMU, HEKU
npasyu 0amvez Pazsoja u 0Meopena NUMana;

34. 14.11.2013. Tauwkacmu npoyecu u meopuja excmpemrus 8pedrocma;

35. 27.03.2017. O nexum acnexmuma u npodAEMUMA MEOPUJE EKCMPEMHUT
apednocmu;

36. 22.03.2018. O cayuajnum xomburnamoprum Konduzypayujoma;

OIIPKRAHN KYPCEBIM HA CBUM HVMBOVIMA CTYIINJA:

Buomaremaruka ca CTaTUCTUKOM,
Beposaruoha u crarucrura,
Amnanusa BpeMEHCKUX cepuja,
JlvuHeapHU CTATUCTUUKU MOIEJH,
KouBeprenmnuja BepoBaTHOCHUX Mepa,
Teopuja BepoBaruoha,

YBonx y BepoBaTHONY,

YBOI ¥ CTATUCTUKY,

EnemenTtn akTyapcke MaTeMaTuke,
Cuyuajuu mpornecu,

Teopuja y3zopaka,

Beposaruohia u craructura A,
Beposaruoha u crarucruka B,
Onabpana norsaB/ba CIydajHUX IPOLECA,
Teopuja cayuajuux mporeca.

JABHA TIPEJABAIHA:
IIpenmaBama onp:kaHa Ha KoslapueBoM HapomHOM YHWBEP3UTETY:

12.11.2009. MaremaTtura u noezuja Omapa Xajama;

11.04.2013. CraTucTura 1 MaTeMaTUUKa CTATUCTUKA.

PANLDY PEJAKIINJAMA YACOIINCA:

Buo je unan pemakuuje u cexkperap daconuca Mamemamuyuky secrur y 1e-
puony 1989-2006. romuee. DBwuo je riaaBHM ypemHUK MATEMATUYKOL JIUCTA
y mepmony 1991-1997. romwue. Bwuo je myroromummsu diaaH penakiuje da-
comuca Taweenma onx ocHuBama vaconuca 1996. roamue. Bwuo je myroroauri-
wu pedepent gaconuca Mathematical Reviews n Zentralblatt fiir Mathematik.
Iucao je pemnensuje 3a caenehe mebhymaponue uacomnuce: Annals of Mathe-
matics and Physics, Applied Mathematics E-Notes, Applied Probability, Computer
Networks, Entropy, Extremes, Journal of Mathematical Analysis and Applications,
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Journal of Mathematical Sciences, Lithuanian Mathematical Journal, Probability
and Mathematical Statistics, Publicationes Mathematicae — Debrecen, Statistics and
Probability Letters, Stochastic Models, Stochastic Processes and their Applications,
Stochastics, ..., ka0 u Bume goMahux dacomuca.

JPYINITBEHE ARTVIBHOCTWU:

1. Y okBupy akruBHOCTU pymTBa marematruuapa Cpouje u CaBesa apymi-
TaBa MareMarnyapa Jyrociasuje ydemrlie y OpraHnM3alyju BEJIUKOr Gpoja ce-
MuHapa, noMmahux u MehyHApOIHUX MAaTEMATUYKUX TAKMUYEHa, ROHrpeca Ma-
TeMaTnyapa Jyrociasuje, ...

2. Jlyroromumisme aKTUBHO ydemlie y OpuipeMaMa TakMuyapa 3a momalia
u mehyHaponHa MaTeMATUYKA TAKMUAYEHA.

3. Buo je pyrosBomumaan exkunme CP Jyrocnasuje ma DajgkanckuMm MaTema-
TUYKUM ojuMirjanama y nepuony 1992-1996. rommbe m uman sRupumja Ha
OBUM DBajKaHCKUM MATEMATUYKAM OJIMMIINjagaMa.

4. Buro je pyroBommuinarn ekune CP Jyrocnasuje sa Mebynapogaum mate-
MaTHUYKUM oauMOujanaMa y nepuony 1997-2001. romgumue n unan sRupnja Ha
oBuM MebhyHaponHuMm MaTeMaTHUYKUM OJIMMIINjataMa.

5. Unan je BeprynujeBor ApymTBa 3a MATEMATUYKy CTATUCTUKY U BEPOBAT-
wohy om 1990. romune. Buo je Bume romuua unan AMEpPUYKOT MATEMATUYKOT

IOPYIITBA.

SYHRIINMOHAJIHE AKTUBHOCTMU:

1. Cekperap Uucturyra 3a marematurky y OOYP-y 3a maremaTtuky, me-
xaHuky u acrpouomujy IIM®P-a y meproxy 1987-1989.

2. IIponeran 3a HacrtaBy MaTtemaTuukor ¢akxynrera y nepuony 1998-2000.

3. Ilpencenuur Ipymrea maremaruyapa Cpbuje y mepuoxy 1995-1999.

4. Ilpencemunk Casesa mpymrasa marematudapa Cpbuje n pue T'ope y
nepuony 2004-2006. romune.

5. [Ipencenuuk Pemybauuke koMuUCHje 38 TAKMUUYCHA MIAIUX MaTEMaTAYA-
pa y Peny6aunu Cpbuju y nepuomxy 1987-1989. ronune.

6. IIpencenuurk CaBe3ne KOMUCHj€e 38 TAKMUYEHA MIAAUNX MaTeMaTAYIapa y
nepuony 2001-2006. roaune.

7. llle¢p Karenpe 3a BepoBaTHONhyY m cratuctury y nmepmony 2003-2013. u
2016-2022. ronune

8. IIpencemnmk Beha mayunux o6sacTy TpUPOTHO-MATEMATUYKUX HAYKA
Yuusepsurera y beorpany y nepuony 2013-2016. romune.



