
Ministry of Higher Education, Science and Innovations

of the Republic of Uzbekistan

Karshi State University

P R O G R A M
of the Conference

Modern stochastic models and problems of actuarial mathematics

November 11–14, 2025, Karshi, Uzbekistan



Program Committee

Shavkat Ayupov — General Chair, Academician, President of Academy of

Sciences of Uzbekistan, Uzbekistan

Vladimir Vatutin — Co-Chair, Steklov Mathematical Institute of RAS, Russia

Alexander Dudin — Co-Chair, Belarus State University, Belarus

Azam Imomov — Co-Chair, Karshi State University, Uzbekistan

Abdulla Azamov — Academician, Romanovskiy Institute of Mathematics,

Uzbekistan

Elizbar Nadaraya — Academician, Tbilisi State University, Georgia

Saidakhmat Lakaev — Academician, Samarkand State University, Uzbekistan

Shakir Formanov — Academician, Romanovskiy Institute of Mathematics,

Uzbekistan

Utkir Rozikov — Academician, Romanovskiy Institute of Mathematics,

Uzbekistan

Abdulkadir Hussein — University of Windsor, Canada

Abdurakhim Abdushukurov — Tashkent Branch of Moscow State University, Uzbekistan

Alexander Moiseev — Tomsk State University, Russia

Alexey Kharin — Belarus State University, Belarus

Agassi Melikov — Baku Engineering University, Azerbaijan

Anatoliy Nazarov — Tomsk State University, Russia

Ahmadjon Soleev — Samarkand State University, Uzbekistan

Daria Semenova — Siberian Federal University, Russia

Ejaz Ahmed — Brock University, Canada

Hamzaga Orujov — Baku Engineering University, Azerbaijan

2



Janos Sztrik — University of Debrecen, Hungary

Kosto Mitov — Medical University Pleven, Bulgaria

Michele Pagano — Pisa University, Italy

Olimjon Sharipov — National University of Uzbekistan, Uzbekistan

Omar Purtukhia — Tbilisi State University, Georgia

Petre Babilua — Tbilisi State University, Georgia

Rakib Efendiyev — Baku Engineering University, Azerbaijan

Rustamjon Muradov — Namangan State Technical University, Uzbekistan

Shahjahan Khan — Asian University of Bangladesh, Bangladesh

Sherzod Mirakhmedov — Romanovskiy Institute of Mathematics, Uzbekistan

Svetlana Moiseeva — Tomsk State University, Russia

Svetlana Paul — Tomsk State University, Russia

Vagif Gasimov — Baku Engineering University, Azerbaijan

Yakubdjan Khusanbaev — Romanovskiy Institute of Mathematics, Uzbekistan

Yang Feng — New York University, USA

Yi Li — University of Michigan, USA

3



Organizing Committee

Ilkhomjon Bekpulatov — Co-Chair, Vice-Rector of KarSU, Karshi State University,

Uzbekistan

Azam Imomov — Co-Chair, Head of Department, Karshi State University,

Uzbekistan

Abdulkhamid Kholmurodov — Co-Chair, Vice-Rector of KarSU, Karshi State University,

Uzbekistan

Elizbar Nadaraya — Academician, Tbilisi State University, Georgia

Petre Babilua — Tbilisi State University, Georgia

Omar Purtukhia — Tbilisi State University, Georgia

Dariya Semyonova — Siberian Federal University, Russia

Alexander Shklyaev — Steklov Mathematical Institute of Russian Academy of

Sciences, Russia

Akram Sohibov — Head of Department, ShSPI, Shakhrisabz State Pedagogical

Institute, Uzbekistan

The conference will cover the following topics:
1. Branching systems Stochastic modeling and analysis

2. Probabilistic and statistical models

3. Queuing theory

4. Financial and actuarial mathematics, and related fields

5. Dynamic systems and mathematical modeling

6. Theory of regularly varying functions and its applications

7. Modern trends in the teaching of mathematical sciences
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Presentations are available on Zoom system
https://us06web.zoom.us/j/6113400149?pwd=hAaNW7C3LBGaSjhSghooN9OiQaEzn7.1&omn=87135075291

November 11, 2025 — Conference Opening

10:00 –
10:15

Welcome Address by the
Rector of KarSU

Nabiyev D.Kh
Rector of KarSU

10:15 –
11:00

Congratulatory speech
to the conference
participants

Ayupov Sh.A
President of the Academy of Sciences
of the Republic of Uzbekistan
Alexander Dudin
Professor of Belarusian State
University, Minsk, Belarus
Vladimir Vatutin
Professor, Steklov Mathematical
Institute of RAS, Moscow, Russia
Michele Pagano
Professor of the University of Pisa,
Italy

Plenary lecture
Chair: Alexander Moiseev

Secretary: Sadillo Sharipov

11:00 –
11:40

On factorization of
groups, monoids and
skew braces

Bachuki Mesablishvili
A.Razmadze Mathematical Institute,
Tbilisi, Georgia

Coffee break, Lunch time (11:40 – 14:00)
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November 11, 2025

Section 1: Branching systems
Chair: Alexander Shklyaev

Secretary: Sarvar Iskandarov

14:00 –
14:20

Reduced processes in
non-favorable random
environment

Vladimir Vatutin
Steklov Mathematical Institute,
Moscow, Russia

14:20 –
14:40

Growth Rate of Nearly
Critical Branching
Processes with
Immigration

Jumaqulov Xurshidjon
Kokand State University, Uzbekistan

14:40 –
15:00

Stochastic On/off
Processes in Modeling of
Multi-core Processors

Alexander Moiseev, Alena Ivanova,
Svetlana Paul, Ekaterina Fedorova and
Anatoly Nazarov
Tomsk State University, Russia

15:00 –
15:20

On Asymptotic
Properties of Branching
Processes in Random
Environment with
Cooling

Ivan Korshunov
Steklov Mathematical Institute of
Russian Academy of Sciences, Russia

15:20 –
15:40

On asymptotic
structure of the
critical Galton–Watson
branching processes with
infinite variance and
allowing immigration

Erkin Tokhtayev
Karshi State University, Uzbekistan

15:40 –
16:00

Remarks on a Limiting
Structure of Galton-
Watson Branching
Systems with the
Eventually Awaiting
Death Moment

Yorqinoy Ibrokhimova
Karshi State University, Uzbekistan

7

https://us06web.zoom.us/j/6113400149?pwd=hAaNW7C3LBGaSjhSghooN9OiQaEzn7.1&omn=87135075291


Presentations are available on Zoom system
https://us06web.zoom.us/j/6113400149?pwd=hAaNW7C3LBGaSjhSghooN9OiQaEzn7.1&omn=87135075291

November 11, 2025

Section 2: Probabilistic and Statistical Models
Chair: Omar Purtukhia

Secretary: Rustamjon Muradov

14:00 –
14:20

Modeling Digital
Communication
Strategies for Risk
Awareness in Academic
Institutions: A Stochastic
Approach

Ghita Derkaoui
Université Ibn Zohr - AGADIR,
Morocco

14:20 –
14:40

Dependence Modeling of
Bivariate Lifetime Data
Using Marshall–Olkin
Copula Structures

Rustamjon Muradov
Namangan State Technical University

14:40 –
15:00

Retrial queueing system
with non-persistent
customers

Irina Turenova, Svetlana Moiseeva,
Rushana Khamraeva
Tomsk State University, Tomsk, Russia

15:00 –
15:20

The Russian Clearing
House approaches to
the interest rate options
modelling

Aisylu Farvazova
Steklov Mathematical Institute of
Russian Academy of Sciences

15:20 –
15:40

On the question of
algebraic structures in
the teaching of some
mathematical disciplines

Elena Turenova, Irina Dobrynina
Moscow State Technical University of
Civil Aviation

15:40 –
16:00

Constructive integral
representation of one
class of multiplicative
functionals

Omar Purtukhia
Ivane Javakhishvili Tbilisi State
University, Georgia

Dinner (18:00 — 20:00)
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November 12, 2025

Plenary lecture
Chair: Alexander Moiseev

Secretary: Sadillo Sharipov

10:00 –
10:40

Mathematical models
of multimodal data
transmission systems

Svetlana Moiseeva
Professor at Tomsk State University,
Russia

Coffee break (10:40 – 11:00)

11:00 –
11:40

Lower Large Deviations
of Branching Process in
a Random Environment:
Second Deviation Zone

Alexander Shklyaev
Steklov Mathematical Institute of
Russian Academy of Sciences, Moscow,
Russia

Lunch time (11:40 – 14:00)

Section 1: Branching systems
Chair: Alexander Shklyaev

Secretary: Sarvar Iskandarov

14:00 – 14:20

Non-Extinction Probability
of Critical Branching Process
in a Random Environment
Conditioned on the Value of
Minimum of the Associated
Random Walk

Mariia Anokhina
Steklov Mathematical Institute of Russian
Academy of Sciences, Moscow, Russia

14:20 – 14:40
The Use of Kernel Methods for
Estimating the Mean Residual
Life Function

Abdirahim Abdushukurov and Kalmurza
Sagidullaev
Tashkent Branch of Lomonosov Moscow State
University, Uzbekistan

14:40 – 15:00 Limit Theorems for Q-processes Zuhriddin Nazarov
Romanovskiy Institute of Mathematics

15:00 – 15:20 Some limit theorems for random
walks in random scenery

Sadillo Sharipov
Romanovskiy Institute of Mathematics

15:20 – 15:40 Boundary Crossing Probability
for Random Walk

Victor Kharlamov
Steklov Mathematical Institute of Russian
Academy of Sciences, Russia

15:40 – 16:00

Asymptotics of the Mean
Number of Particles of Periodic
Branching Random Walk at a
Distant Point

Kirill Ryadovkin
St. Petersburg Department of the Steklov
Mathematical Institute (POMI RAS), Russia

16:00 – 16:20
Structure and Asymptotic
Properties of Continuous-Time
Markov Branching Processes

Misliddin Murtazayev
TITMC, Uzbekistan
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November 12, 2025

Section 2: Probabilistic and Statistical Models
Chair: Omar Purtukhia

Secretary: Rustamjon Muradov

14:00 –
14:20

Applications of Extended
Gamma Function in
Diffraction and Control
Theory

Lahcene Bachioua
Ous, Switzerland

14:20 –
14:40

Methodology for teaching
students how to apply
matrices in cryptography

Oybek Khurramov
Karshi State University, Karshi,
Uzbekistan

14:40 –
15:00

On G
(2)
k -Periodic Ground

States in the Chui-Weeks
Model

Muhayyo Rasulova
V.I.Romanovskiy Institute of
Mathematics, Uzbekistan Academy of
Sciences, Uzbekistan

15:20 –
15:40

New method for
constructing robust
estimators of structural
parameters in quantile
models

Aleksander Chentsov
Moscow Institute of Physics and
Technology. Russia

15:20 –
15:40

Bayesian Inference in
Parametric Survival
Models under Random
Right

N.S. Nurmukhamedova and M.B.
Berdimuradov
National University of Uzbekistan,
Uzbekistan

15:40 –
16:00

Topological Intelligence
for Threat Analytics and
Notification

Malkhaz Bakuradze. I.Javakhishvili
Tbilisi State University, Tbilisi,
Georgia

16:00 –
16:20

Quantum Wavelet
transform Seismic
imaging

Sunjay Sunjay
Hindu University, Varanasi, India

18:00 — MAMMOTH’2025 Gala Dinner and Friendship Evening
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November 13, 2025
Section 3: Related Topics in Stochastic Modeling

Chair: Alexander Shklyaev
Secretary: Sarvar Iskandarov

13:40 –
14:00

On the question of
algebraic structures in
the teaching of some
mathematical disciplines

Elena Turenova and Irina Dobrynina
Moscow State Technical Univ. of Civil
Aviation, Moscow Technical Univ. of
Comm. and Informatics, Russia

14:00 –
14:20

Law of large numbers for
functionals of random
fields with values in
Banach spaces

O.Sh. Sharipov, A.A Kushmurodov
National University of Uzbekistan,
Uzbekistan

14:20 –
14:40

Invariance principle
for random fields with
values in some infinite
dimensional spaces

O.Sh Sharipov., D.S Ruzieva
National University of Uzbekistan,
Uzbekistan

14:40 –
15:00

The Role of Extreme
Terms in the Sum of
Random Variables

Isakjan Khamdamov and Khusniddin
Mamatov
University of Public Safety, Tashkent

15:00 –
15:20

Law of large numbers for
autoregressive processes
with values in Lp[0,1]

O.Sh.Sharipov, I.G.Muxtorov
National University of Uzbekistan,
Uzbekistan

15:20 –
15:40

Block Numerical Range
of Operator Matrices of
Size n×n

T.X. Rasulov
Bukhara state university, Uzbekistan

15:40 –
16:00

Approximation of
distributions of some
random variables
associated with the
balls-in-boxes scheme

Sherzod Mirakhmedov, Ahad
Hamdamov
Institute of Mathematics, Uzbekistan

16:00 –
16:20

Cyclotomical schemes
and their normalities

Sardor Saidov
Karshi State University, Uzbekistan

16:20 –
16:40

On Invariant Measures of
Critical Galton–Watson
Processes

Sarvar Iskandarov
Urgench State University named after
Abu Rayhan Biruni, Uzbekistan

Dinner (18:00 — 20:00)
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MAMMOTH’2025

MAMMOTH 2025 Manifesto

Modern stochAstic Models & probleMs Of actuarial maTHematics

Dear Colleagues,

The symbol of our conference is the Mammoth. It is not merely an image from
the past — it embodies the greatness of intellect, the resilience of spirit, and

the devotion to the path of knowledge.

The Mammoth never retreats. It moves through time — slowly, yet inevitably —
unafraid of cold or oblivion. So does science move forward — not in pursuit of
momentary fame, but in the name of truth that endures through centuries.

The Omega in our emblem does not signify an end; it is a sign of eternal
return, of the completeness and strength of thought.

MAMMOTH is an acronym uniting modern stochastic models and
actuarial mathematics, yet beyond the letters lies something greater — a belief

that time has no power over knowledge.

Let every scholar among us, every mathematician, move forward like
the Mammoth — with confidence, with persistence, with dignity —

leaving behind a trace that even eternity cannot erase.
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