O0Js1ikoBa KapTKa aucepTaii

I. 3arasibHi BimOMOCTI

Jep>kaBHHH 00J1iKOBHI HOMep: 0409U005813
Oco006J1uBi TO3HAYKH: BinKpura

JaTa peectpauii: 23-12-2009

Craryc: 3axumeHa

PexBi3utu Hakasy MOH / Haka3y 3aKjazy:

I1. BizomocrTi nipo 3700yBaya

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. Manuk Irop Bosnogumuposuy

2. Malyk Igor Volodymyrovych

KBasmigikamis:

InenTudikarop ORCHID ID: He sactocoyerbcs

Bup, pucepranii: kanguzaar Hayk

AcnipaHTypa//IOKTOpPaHTypa: Hi

IIIndp HaykoBOi cneniaabHOCTI: 01.05.01

Ha3Ba HayKoBOIi CIIeNiaJIbHOCTI: TeopeTnyHi 0OCHOBYM iHPOPMATHKM Ta KiGEPHETHKH
T'asy3p / rasysi 3HaHB. He 3aCTOCOBy€THCS

OcBiTHBO-HayKOBa Mporpama 3i creniaJbHOCTI: He 3acTocoByeTbCs

JaTa 3axucrTy: 27-11-2009

CreniaJIbHICTh 32 OCBiTOIO: 8.080102

Micue po6oTH 34,00yBaya: YepHiseupKkuii HalioHanbHMI yHiBEpCUTET iMeHi IOpis GenpkoBrya
Kopg 3a €IPIIOY: 02071240

Micue3HaxoaKeHH: 58012, m. YepHisuyj, ByJs. KOLI06MHCBHKOTO, 2

dopma BaacHOCTI:

Cdepa ynpaBiriHHS: MiHicTepcTBO OCBIiTH | HAayKu YKpaiHu

ImenTudikarop ROR: He zacrocoyerbcs



I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
IIudp cnenianizoBaHoi BYU€HOI pagH (Pa30Boi CleliaJi30BaHOI BYEHOI pasu): [l 26.194.02

ITloBHe HaiMeHYBaHHSI IOPHUAHUYHOI OCOOH: [HCTUTYT KibepHETHKY imMeHi B.M. [nymkoBa HanjioHanbHoi

aKkageMii HayK YKpaiHu

Kopg 3a €IPIIOY: 05417176

Micqesﬂaxo,lpKeHHﬂ: npocrekT Akagemika ['nymkosa, 40, m. KuiB, KuiBcbka 0641., 03187, Ykpaina
dopma BaacHOCTI:

Cdepa ynpaBiiHHS: Haujonanbna akaziemist Hayk Ykpainu

InenTugikarop ROR: He zacrocosyerscs

IV. BizomocTi nipo nmiznpueMcTBO, yCTaHOBY, OpraHisalliio, B sIKii 0yJ10
BUKOHaHO JHUCEPTALil0

IloBHe HaliMEeHYBaHHSI IOPHUAUYHOI 0COOH: YepHiBeubKuii HallioHaIbHUI yHiBEpCUTET iMeHi FOpis

denproBuya

Kopg 3a €IPIIOY: 02071240

Micue3HaxoaKeHH: 58012, m. YepHisuj, ByJ. KoLto61uHCHKOrO, 2
dopma BaacHOCTI:

Cdepa ynpaBiriHHS: MiHicTepCTBO OCBITH | HayKy YKpaiHu

ImenTudikarop ROR: He zacrocoyerbcs

V. BimomocTi npo gucepraniio
Moga guceprariii:
Koau TeMaTHYHHX PyOPHK: 28.19.35

Tema guceprauii:
1. CTifiKiCTb CTOXaCTUYHUX TUHAMIYHUX CUCTEM 3 MiCISTi€I0 HEUTPAJIbHOTO TUITY

2. Stability of the stochastic dynamical system of neutral type with aftereffect

Pedepar:

1. Iucepraniiina po60oTa MpuUcBsYeHa NOCaiTKEeHHIO ACUMIITOTUYHOI TOBEIiHKU PO3B’I3KiB CTOXaCTUYHUX
nudepenuianpHO-GYHKIIOHANBHYX PiBHSHD 3i CKIHYEHHOIO ITepeLiCTopielo. A caMme, JOBEIeHO TeOpeMHU iCHyBaHHS i
€IJMHOCTI |- rO MOMEHTY CUJILHOTO PO3B'sI3Ky CTOXaCTUYHOIO iHTerpo—u@epeH1iaJbHOro piBHIH-HS BosbTeppu 3
iHTerpasioM 3a myacCoHOBOIO Mipoto. Ofep>kaHi HeoOXilHI Ta JOCTaTHI YMOBU aCUMIITOTUYHO] CTilIKOCTI B
cepeIHbOMY KBaJPAaTUYHOMY IJ1s1 PO3B'SI3KiB JIiIHITHMX CTOXaCTUYHUX AU(epeHLialbHO-Pi3HULIEBUX Ta
nudepennianbHO-QYHKIIOHAJIBHUX CUCTEM HEeUTpasibHOTO Tuily. OfiepsKaHi Teope-TUYHi pe3yJIbTaTu 3aCTOCOBAHO
L7151 aHaJi3y OBeiHKY iHBecTopa Ha (B, S) -puHKY L[iHHUX NIanepis.

2. The thesis is devoted to the investigation of asymptotic behavior of the solution of stochastic functional
differential equations with finite prehistory. The theorem of existence and uniqueness of the | -moment of strong
solution of the stochastic integral differential Volterra’s equation with integral on Poisson measure and proved.



The necessary and sufficient conditions of the asymptotic stability in the mean square are obtained for the
solution of the linear stochastic differential difference and functional differential systems of neutral type.
Abovementioned theoretical results are applied to the analysis of the investor’s behavior on (B, S) -market.

Jep>kaBHHHM peecTpauiiiHuii Homep [IiP:

IIpiopuTeTHHI HaNIpSIM PO3BUTKY HayKH i TEXHIKH:
CrpareriyHu# NpioOpHTETHHUI HAIIPSIM iHHOBaLiHHOI AiSJILHOCTI:
IlizcyMKH AOCIIiAKEHHS:

ITy6osrikamii:

HaykoBa (HayKOBO-TE€XHiYHa) MPOAYKILis:
ConuiasiIbHO-€KOHOMIYHA CIIPSIMOBaHIiCTh:

OxopoHHi goKymeHTH Ha OIIIB:

BrnpoBaaykeHHS pe3yJIbTaTiB AHCEpTalii:

3B's130K 3 HAYKOBUMH T€MaMH:

VI. BizomocCTi Ipo HayKOBOr0 KEPiBHHKA/KEPiBHHUKIB (KOHCYJIbTAaHTA)
Baacue IlpizBuuie Im's Ilo-6aTbKOBI:

1. Acuncekunt Bonogumup Kupunosuy

2. Yasynskyy Volodymyr Kyrylovych

KBasmigikanis: g1.¢.-m.H., 01.01.05
InenTudikarop ORCHID ID: He 3actocoyerscs
JoparkoBa indopmamnist:

IloBHe HaliMeHYBaHHS IOPHIHNYHOI 0COOH:
Kop 3a €IPIIOY:

Micue3HaxoaKeHHS:

dopma BaacHOCTI:

Cdepa ynpasiriHHS:

Inentudikarop ROR: He zacrocosyerscs

VII. BizomocTi npo odiliiHUX OTIOHEHTIB Ta pelleH3€eHTiB
OdiuiiiHi OIOHEHTH
Baacue IlpizBume Im'a Ilo-6aTbKOBI:

1. Kopostok Bonogyumup CemeHOBUY

2. Kopomok Bonogumup CeMeHOBUY



KBasigikanis: n.¢.-m.u., 01.01.05
InenTudikarop ORCHID ID: He sactocoyerbcs
JoparkoBa iHdpopmamnist:

IloBHe HaiMEeHYBaHHS IOPHIHYHOI 0COOH:
Kopg 3a €1PIIOY:

Micue3Haxoa KeHHSI:

dopma By1acHoCTI:

Cdepa ynpasiiHHS:

InenTudikarop ROR: He zacrocosyerscs

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. [lenenseBa TetsiHa BonogumupiBHa

2. Ilenensesa TersiHa BonogumupiBHa
KBasidikanis: k.¢.-m.1., 01.05.01
InenTudikarop ORCHID ID: He sactocosyerbcs
JoparkoBa iHdpopmamuist:

IloBHe HaHMEHYBaHHS IOPHIHYHOI 0COOH:
Kop 3a €IPIIOY:

Micue3Haxoa KEeHHSI:

dopma ByTacHOCTI:

Cdepa ynpassriHHS:

InenTudikarop ROR: He zacrocosyerscs

Penensentu

VIII. 3aKkJII04Hi BiZoOMOCTi
BsiacHe IIpi3Buie Im'sa ITo-6aTbKOBI

TOJIOBH pajgu

BaacHe IlpizBuiie Im's ITo-6aTbKOBI

rOJIOBYIOYOTO Ha 3acCifiaHHi

BignoBigasbHUMH 3a HiATOTOBKY

00JIiKOBUX JOKYMEHTIB

PeecTpartop

Ceprienko IBaH BacniboBud

Ceprienko IBaH BacuiboBuy



KepiBuuk Bigginy YKpIHTEI wo e
BiZITIOBiZaIBHUM 3a peecTpallilo HayKoBoi IOpuenko T.A.

JisiIbHOCTI




