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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 (papers published in 2007)

Journals with ISI SC Index:

1. R. Leipus and D. Surgailis, On long-range dependence in regenerative processes based on a general on/off scheme, J. Appl. Probab., 2007, 44,  378-391, ISSN 0001-8678.
2. V. Mackevičius, On weak approximations of (a,b)-invariant diffusions, Mathematics and computers in simulation.  2007, 74(1), 20-28, ISSN 0378-4754.
3. M. Manstavičius, Hausdorff-Besicovitch dimension of graphs and p-variation of some Levy processes, Bernoulli, 2007, 13(1), 40-53. 
4. V. Paulauskas,  On unit roots for spatial autoregressive models, J.  Multiv.  Analysis, 2007, 98, 209-226.

5. V. Paulauskas and D. Surgailis, On the rate of approximation in limit theorems for sums of mowing averages, Teor. Veroyatn. Primen., 2007, 52, 405-414.

Lithuanian licensed journals and proceedings

1. V. Paulauskas and R. Zovė, A note on self-normalization for a simple spatial autoregressive model, Lietuvos matematikos rinkinys, 2007, 47(2),  220-233,  ISSN 0132-2818..
2. A. Klivečka and D. Surgailis, GARCH(1,1) process can have arbitrarily heavy power tails, Lietuvos matematikos rinkinys 47(Nr. 2), 2007, p. 196-210 ISSN: 0026-1335.
3. V. Mackevičius, On positive approximations of positive diffusions, Lietuvos Matematikos Rinkinys,  2007, 47(spec.nr.), 58-62,  ISSN: 0132-2818.
4. M. Manstavičius, p-variation of Ornstein-Uhlenbeck type processes, Lietuvos matematikos rinkinys, .), 2007,  47(spec.nr),  63-67,   ISSN: 0132-2818.
5. R. Zovė, Some remarks on selfnormalization for a simple spatial autoregressive model, , Lietuvos Matematikos Rinkinys, 2007, 47(spec.nr.),  537-???,  ISSN: 0132-2818.
6. A. Skučaitė, B. Sliesoravičienė, I. Kundrotaitė, I. Narkauskaitė, Change of expense of compensations for medicines and means of medical aid during the period of 2003–2006, Sveikatos mokslai, 1392-6373 2007, nr. 3, p. 876-880. 
7. A..Skučaitė, B. Sliesoravičienė, J. Raistenskis, Analysis of compensations for medicines and means of medical aid during the period of 2003–2006, Sveikatos mokslai. ISSN 1392-6373. 2007, nr. 3, p. 880-883. 
8. A. Klivečka and D. Ambroževičiūtė, On the tvGARCH(1,1)model: existence, CLT, tail index, Lietuvos Matematikos Rinkinys, 2007,  47(4), p. ???-???, ISSN: 0026-1335.

Submitted for publication in 2007 

1.  V. Paulauskas,  On Beveridge-Nelson decomposition and limit theorems for linear random fields, Journal of Multivariate analysis.
Conference reports in 2007

XLVIII Conference of Lithuanian Mathematical Society, June 27-28, 2007, Vilnius Gediminas Technical University.

1. V. Mackevičius, On positive approximations of positive diffusions.
2. M. Manstavičius, p-variation of Ornstein-Uhlenbeck type processes.
3. R. Zovė, Some remarks on selfnormalization for a simple spatial autoregressive model.

4. A. Skučaitė, D. Jonuškaitė,  Application of Copulas to Insurance Problems.

5. A. Skučaitė, Application of Actuarial Models in Health Insurance.

6. V. Paulauskas, R. Zovė, On self-normalization of sums of a simple autoregressive random field. 
7. A. Klivečka, Estimation of bias of  IR (increment ratio) statistics).
8. A. Petrov, BIM approximations.
Other conference reports  

1. D. Surgailis, The Increment Ratio test for long memory,  Intern. Conf. “Statistical Models for Financial Data II”, May 22-27, 2007, Grace, Austria.
2. M. Manstavičius, Hausdorff-Besicovitch dimension of graphs and p-variation of some Levy processes (poster presentation), 5th Intern. Conf. “Levy processes: Theory and Applications”, 2007, August 13– 17, Copenhagen (Denmark).
Books, textbooks, lecture notes (in Lithuanian).

1. V. Paulauskas and A. Račkauskas, Functional Analysis, Vol. I: Spaces, Vilnius, “Vaistų žinios”, 2007,  244 p.

2. V. Paulauskas and A. Račkauskas, Functional Analysis, Vol. II: Functions and Equations, Vilnius, “Vaistų žinios”, 2007,   200 p.

Other lectures and reports. 
1. V. Paulauskas,  Growth of variance and self-normalization for spatial autoregression, Tilburg University (Holland), 2007, April 11.
2. A. Skučaitė,  lectures (6 hours) – „Insurance as Risk Management Tool“, Business School Ostrava (Chech Republic), sponsored by EU staff mobility program Erasmus, 2007, December 3-9.
Scientific contacts

Participation in international projects. 
1. Bilateral Lithuanian-France research program: “Gilibert”, project  „Stochastic Processes and their Application in Statistics, Econometrics and in Industry“.  (17625 Lt). Nr. LNS-12700-719, 2007-05-17, Nr.SUT-441. Prof. V. Paulauskas. 2007–2008. 

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. Project BPD2004-ESF-2.5.0-03-05/0007 “Finansų ir draudimo matematikos bei Ekonometrijos magistrantūrų steigimas”, 2006-2008. Projekto vadovas prof. A.Račkauskas  (V.Paulauskas, V.Mackevičius, K.Liubinskas, A. Skučaitė)

Projects, Programmes, Issues Supported by the Lithuanian State Science and Studies Foundation 

1. Project: Stochastic Processes and their Application in Statistics, Econometrics and in Industry.  Nr. V-02/2007. Prof. V. Paulauskas. 2007–2008. (27000 Lt)
2. Project:  Estimation of the finite population parameters in the presence of auxiliary information. T-24/07.  Doc. A. Plikusas. 2007

Visits by staff 

1. V. Paulauskas,  Lille University (France), 2007, March 05- 16, within Gilibert project.

2. V. Paulauskas,  Tilburg University (Holland), April 10-12.
3. M. Manstavičius,  Sandbjerg  (Denmark), 2007, August 08 – 12, Jaunųjų mokslininkų vasaros mokykla „Levy processes: Theory and Applications“  ES SF InMaDra project.

4. V. Paulauskas, London University (Great Britain), 2007, June 18-22,  BPD2004-ESF-2.5.0-03-05/0007 (qualification improvement).
5. A. Skučaitė,  The 34th Seminar of the European Group of Risk and Insurance Economists (EGRIE), Cologne (Germany), 2007, September 17-19.
6. A. Skučaitė,  Seminar „Health Financing and Health Insurance“ Sofia (Bulgaria), 2007, October 31- November 04, ES SF InMaDra project.
7. A. Skučaitė,  Copenhagen University (Denmark), 2007, November 12-16,  BPD2004-ESF-2.5.0-03-05/0007 (qualification improvement).
8. A. Skučaitė,  Business School Ostrava (Chech Republic), lectures (6 hours) – „Insurance as Risk Management Tool“, sponsored by EU staff mobility program Erasmus, 2007, December 3-9.
9. K. Liubinskas,  Copenhagen University (Denmark), 2007, November 12-16,  BPD2004-ESF-2.5.0-03-05/0007 (qualification improvement).
Grants, awards
1. M. Manstavičius, “Probabilistic models in risk management”, Vilnius University Science Support Fund grant
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