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Traditionally, the department gives courses in mathematical analysis (calculus) and related subjects. In recent years the department became more oriented towards applications, by offering  several courses in actuarial and financial mathematics. The research areas of the department include probability limit theorems in infinite-dimensional spaces, heavy tailed distributions, time series, econometric models, stochastic analysis, complex variable function theory. 
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Publications.  Journals with ISI SC Index - 3 ; International reviewed issues – 0 ; Lithuanian licensed issues - 3; Other – 1;  Submitted -7 . 

Publications (papers published in 2006)

Journals with ISI SC Index:

1. R. Leipus,  V. Paulauskas, D. Surgailis. On a random-coefficient AR(1) process with heavy-tailed renewal switching coefficient and heavy-tailed noise,  Journal of Applied Probability, ISSN: 0021-9002, 2006,  43 (2),  421-440. 
2. M. Manstavičius. A note about Khoshnevisan-Xiao conjecture, Annals of Probability, ISSN:  0091-1798,  2006, 34 (4), 1635-1640. 
3. V. Paulauskas. On unit roots for spatial autoregressive models,  Journal of multivariate analysis, ISSN: 0047-259X,  2006, 98 (1),  209-226.
Lithuanian licensed journals and proceedings

1. K. Gadeikis. Estimation of shange-point for tail index, Lieuvos Matematikos Rinkinys, 2006, 46(spec. nr.),  263-265.

2. J. Navikas, On Runge–Kutta-type methods for two-dimesional stochastic differential equations, Lieuvos Matematikos Rinkinys, 2006, 46(3), 403–412.

3. J. Navikas, On Runge–Kutta-type methods for solving multidimesional stochastic differential equations, Lieuvos Matematikos Rinkinys, 2006, 46(spec. nr.),  459-462.
3. Submitted for publication in 2006 

1. L. Giraitis, R. Leipus, D. Surgailis,  Recent advances in ARCH modelling,  In: Long Memory in Economics, 2007, Springer Berlin, p. 3-38.

2. L. Giraitis, R. Leipus, D. Surgailis, ARCH (infinity) models and long memory properties, In:  Handbook of Financial Time Series),  to appear. (2006)

3. R. Leipus, D. Surgailis, Long-range dependence in ON/OFF process with application to G/G/1/0 queue, Journal of Applied Probability.  

4. R. Leipus, D. Surgailis, On long-range dependence in regenerative process based on general ON/OFF scheme, Journal of Applied Probability.  

5. V. Mackevičius, On weak approximations of (a,b)-invariant diffusions, Mathematics and Computers  in Simulation, In Press, Available online 20 September 2006 (http: //www.sciencedirect.com/science/journal/03784754
6. V. Paulauskas, D. Surgailis. On the rate of approximation in limit theorems for sums of moving averages, Theory Probab. Appl., to appear.
7. V. Paulauskas, Yu. Davydov, On estimation of parameters for spatial autoregression model, statistical inference for stochastic processes, to appear.
Conference reports in 2006
XLVI Conference of Lithuanian Mathematical Society, June 20-21, 2006, Kaunas University of Technology.
1. K. Gadeikis. Estimation of shange-point for tail index.
2. V. Mackevičius.  Weak split-step approximations of solutions of stochastic differential equations. 
3. J. Navikas. On Runge–Kutta-type methods for solving multidimesional stochastic differential equations. 

4. R. Zovė, Some remarks on self-normalization for autoregressive fields.
Other conference reports  

1. V. Mackevičius, Weak split-step approximations of (a,b)-invariant diffusions,   9th Interna-tional Vilnius Conference on Probability Theory and Mathematical Statistics, Vilnius, Lithuania, June 25-30, 2006. Abstract of Communications, 2006, p.222.
2. M. Manstavičius, Some properties of graphs of Levy processes. 9th International Vilnius Conference on Probability Theory and Mathematical Statistics, Vilnius, Lithuania, June 25-30, 2006.

3. V. Paulauskas, On some problems connected with spatial autoregression, 9th International Vilnius Conference on Probability Theory and Mathematical Statistics, Vilnius, Lithuania, June 25-30, 2006. Abstract of Communications, 2006, p.258.

4. V. Paulauskas, V.Statulevičius – a teacher, scientist, and organizer – a man of great talent, 9th International Vilnius Conference on Probability Theory and Mathematical Statistics, Vilnius, Lithuania, June 25-30, 2006. Abstract of Communications, 2006, p.8.

5. V. Paulauskas, On the rate of approximation for linear processes, Stochastic processes and Random Fractals, Lille, 2006.03.22-24

6. V. Paulauskas, Alexander Nagaev works on stable and heavy-tailed distributions, 26th European Meeting of  Statisticians, Torune, 2006.07.24-28

7. V. Paulauskas, On two problems of spatial autoregression, 26th European Meeting of  Statisticians, Torune, 2006.07.24-28

8. A. Skučaitė,   On Calculation of Surplus Value Using Stochastic Modelling,  28-th International Congress of Actuaries, Paris, France, May 28 – June 02, 2006.
Doctor thesis.
1. K. Gadeikis.  Estimation of a change-point in a tail index.  Advisor prof. V. Paulauskas. Physical Sciences, Mathematics (01P). 
Books and textbooks.

1. E. Misevičius.  Calculus Problem Book, Part~I. Vilnius University Press.
Other publications.

1. M. Bloznelis, V. Čekanavičius, V. Paulauskas. Contribution to limit theorems by Lithuanian mathematicians. In.: Mathematics in Lithuania. Period after 1945. ISBN 9986-680-32-8, Vilnius, 2006, p. 190-210.
Other lectures and reports. 
1. M. Manstavičius.  Doctoral studies and work in the USA. Talk at the seminar of the Institute of  Informatics and Mathematics, Vilnius, Lithuania, September 6th.
Participation in international projects. 
1. Bilateral Lithuanian-France research program: “Gilibert”, project “Random processes and their application in statistics and econometrics”. Prof. V. Paulauskas (Vilnius university), prof. Marie-Claude Viano (Universite de Lille). 2005-2006 (17300 Lt).
2. Project “InMaDra”. Financial support by the ESF and Lithuania according to the Single Programming Document of Lithuania priority 2 "Human Resource Development" Measure 2.5 "Ensuring that sufficient numbers of highly qualified specialists in the R&D sector and energy sectors are trained in order to stem the adverse impact of an ageing workforce in these sectors in particular": M. Manstavičius 
3. A. Skučaitė. Short – term expert (actuarial lecturer) in the project “Technical Assistance to the reform and modernisation of the insurance sector in Bosnia”: course “Health Insurance and Other Living Benefits” (1 week, 20 hours) for actuaries of Bosnia and Herzegovina., April 24-28, 2006.
Grants 
1. V. Paulauskas, Lithuanian State Science and Studies Foundation grant Project Reg. No.C-03004 (sut. Nr. C-09/2003) “Mathematical model of Lithuanian Economy for forecasting of the macroeconomic processes” 2003-2006. (VU MIF, MII, EI).

Visits by staff 
1. M. Manstavičius. Postdoctorall Fellow at the University of Connecticut, USA, January - June 2006, research areas : Levy processes, p-variation, Hausdorff-Besicovich dimension of graphs ; courses taught : Applied Linear Algebra, Differential Equations.
2. D. Surgailis Universite de Lille, 2006, October, time series analysis, Universite Paris1, Sorbonne, 2006, April, statistics of long memory processes.  
3. A. Skučaitė. Course „Insurance as Risk Management Tool in Tourism and Leisure Industry“ for lecturers and students of Adnan Menderes University in Aydin, Turkey, December 8 – 13, 2006 (8 hours).
Foreign visitors  
1. Prof. Charles Suquet,  Lille 1 University, France, June 25 – Jule 5
2. Prof. Jury Davydov,  Lille 1 University, France, June 25 – Jule 5
3. Prof. W. Grossmann, Statistical methods and Official statistics, Austria, Februar 26.

4. Prof. Jacek Jakubovsky,  April 3-11.
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