VYBaxkaembriii Penensent!

Becbma Os1aroapen Bam 3a BHUMaTE/IbHOE TTPOYTEHUE MOEH PYKOIUCH M CJIeIaHHbIE
3aMedaHusd. B coorBeTcTBUU ¢ 3aMeYaHUSMU S BHEC TTPABKY B TEKCT.

[TpuBOXKY MO MyHKTaM.

1. I do not think that one can use ... in mathematical formulae, see (8) and displays
following (8).

Orser. Brecenbr coorBercrBytomime u3menenus B bopmysr (11), (12) (B HOBOIT Bepcnn)
U B JIBE MPE/IIEeCTBYIONNEe (DOPMYIBI.

2. h depends now not only on the drift parameter € but also on n. Thus, it is not clear
how to use arguments from [1].

Otser. /[lng Jydinero BOCHPUATHA IIPU PACCMOTPEHUHU CJIYIARHOIO Oy KIaHUS
{S,(Cn), k > 1} Bcromy ucnoabsyercst obosHauenue h, BMmecto h. [lepenucaHo mokas3aTesb-
ctBo JeMMbl 1. Cpenu mpodero BCTaBIeH CJAEAYIONIUH TeKCT Ha cTP. 148, moscHSOmnii
PaBHOMEPHOCTb HUCIIOJIb3YyEMbIX OIEHOK IIO 7:

... ITpu 3TOM JOMOJTHUTETHHO 3aMETUM, YTO B Pa3/I0KEHUH
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DTO 0O3HAYAET, B YACTHOCTH, UYTO IpHU cTpeMmyaeHun £ — 0 Beauduuna h,, Tak:Ke CTPEMUTCS
K HYJIIO C TeM YKe MOPsIKOM MaJIOCTH, KOTOPBIH OJWH U TOT Ke JJid Bcex n > 1.

3. In the current form of the proof, one can choose any level of truncation and I find
this quite strange. Normally, the level of truncation should very appropriately high.

Orser. [Ipu BBeeHUE CPE30K MPOU3ONLIA CAEIYIONAs KOPPEKTUPOBKA.

Yucna L, n K, Beibupatorca rakumu, 910 L, — oo, K, — oo n

EY"W =EY =0, EY?-E(Y")?=¢?-02<Ce

npu HeKoTopoit mocrosauoit C' > 0. Takoit BEIOOD Cpe30K BO3MOXKEH B CHJIYy HEIPEPbIBHO-
cru pyukiun F.

4. Is (1) really sufficient for the existence of p?
Otrser. [lepen bopmyauposkoit Teopembr 1 BecTaiena dpasa
CymecrsoBanne momenta Ex? obecneunsaercs ycaosuem (1) (em. [3, Th. 3.1]). Jna

Toro, urobnl E(x%; 7y < 00) < 0o, mocrarouno seinonnenns ycaosusa E Y3 < oo (]2,
Ch. 4, Th. 10]).



5. What does the author mean by the existence of an absolute continuous component
around zero?

Orser. B dopmynmupoBke TeopeMbl 2 u B OJHOM MECTE€ HHUKE HCHOJIB3YETCS Ternepb
dpasza ”... umeer abCOMIOTHO HENPEPHIBHYIO KOMIIOHEHTY, HOCHTEIb KOTOPO COMEPXKUT
HEKOTOPYIO OKPECTHOCTH HYJIs."

6. 02 appearing in (6) is not defined.

Otreer. He coryiacen, onpe/esieno Tpems crpoukamu Boiie (6). B Hosoil pegaxuuu o2
BBEJCHO TaKXKe HECKOJIBKHUMH CTPOYKaMW BBITITE IIPpU BBECICHHUHA OFpaHI/IquI/Iﬁ Ha Cﬂyqaﬁ—
Hble BesmduHbl Y (™),

7. page 151, line -3: T do not understand how can one take t = 2¢k/c2. We want have
fixed ¢ and there is a formula (in the previous line) for fixed k.

OtBer. KOHIOBKA J0Ka3aTeIbCTBA TEOPEMBI 2 H3MEHEHa, CJIe/IYIOMNIM 00pa3oM.

...Jlomozkum
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Ucnonb3ysa (13)u nemmy 1, nosydaem B utore mpu € — 0

lim P(N,(¢) > k) = lim P(§N () > tn>
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n—oo n—o0 (o

= lim (exp{—t,(pule) + a+b)} + O,(¢))

n—oo

= lim (exp{—t(1+ O0(€))(pn(0) + O(e) + a+b)} + Oy (e))

= lim exp{—t(p,(0) + a+b)} + O(e) = exp{—t(p(0) + a + b)} + O(e).
311ech HCIOTBb30BaHb yeaoBue 02 = 024 (0(€), yCTAHOBICHHOE BHIIIE COOTHONIEHHE p, () =

pn(0) + O(e), a Takxe cxomumocThb p,(0) — p(0) mpu n — oco. Teopema 2 mokazana.

C yBaxenuem,
B.1. Jloros



