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V. BimomocTi npo guceprauiio
Mosga guceprarii:
Koau TemaTHYHHUX PYOPHK: 28.17

Tema gucepranii:
1. CrifikicTb AMHAMIYHMX CUCTEM 3 MICJIs/i€l0 BUMAIKOBOI CTPYKTYPU 3 BpPaXyBaHHSIM MapKOBCBKUX 30ypEHb

2. The stability of dynamic systems with afteraction of stochastic structurein view of Markov changeovers

Pedepar:

1. Incepranjiiina po60Ta IpUCBIY€HAa aHaJIi3y CTIKOCTI Ta OLiHIOBaHHIO B l.i.m. po3B’3KiB CTOXaCTUYHUX
IvdepeHLianbHOPYHKIIOHANBHUX PiBHSIHb HelTpasnbHoro Tuny (HCIOP) 3 nyacconoBuMU 30yproBaHHsAMH (I13)
IJISIXOM 3aCTOCYBaHHS (yHKLioHaliB JIssmyHoBa-KpacoBcbkoro. Y po6oTi ofepkaHa Teopema iCHyBaHHS i €JUHOCTI
PO3B’SI3KiB TaKUX PiBHSHb, i3 BUKOPUCTAHHSIM PYroro Metony JIsSimyHoBa BUBOASTHCS JOCTaTHI YMOBU
aCUMITOTUYHOI CTifiKocTi B .i.m. po3p’a3kiB HCI®P 3 13, a Tako>X AOBOJATHCS JOCTATHI yMOBU aCUMIITOTUYHO]
crifikocTi B L.i.m. po3p’a3kiB niHiliHux HCI®P 3 gekinpkoma cTaanumu Binxunamu aprymenty. g ninivtaux HCIOP
3 [13 BCTaHOBJIEHO YMOBH CTiMKOCTI i OLIIHKY PO3B'SI3KiB, & TAKOXX OLIIHKM €KCIIOHEHIiHOi CTiMKOCTi B Li.m. siHiAHNX
HCI®P i3 I13, piBHOMipHUX 11O BiAXUJy aQpryMEHTY, a TAaKOX 3 MaJIMMU Bixuiamu aprymenty. OnepskaHi OLiHKA
MaIOTh ajre6paiyHui Xapakrep i € 3pyYHUMU [J1s1 BAKOPUCTAHHS Y JOCIIKEHHAIX Pi3UYHUX, PaJiOTEXHIUHNUX,
6i0J10TiUHMX, COLI0IOTIYHUX, EKOHOMIYHUX MTPOLECiB, gKi onucyoTbes HCIDP Sk mpakTUyHe 3aCTOCYBaHHS

Iycepralii CTBOpeHUI IPOrpaMHMil IPOIYKT, 110 403B0JIsie €(PEeKTHBHO BUKOPUCTOBYBAaTH OJl€P>KaHi pe3yJsbTaTu



IJ151 JOCJIiIpKEeHHSI KOHKPETHUX CUCTEM, 1o onucyiotbcss HCIDP.

2. The thesis is dedicated to study of stability and estimations on the average quadratic of solutions of Stochastic
Differential Equations of Neutral Type with Poisson Changeovers (NSDE with PC). In the dissertation the theorem
of the existence and uniqueness of the solutions of NSDE with PC is obtained. Through the second Lyapunov
method the sufficient conditions of asymptotic stability on the average quadratic of such equations solutions are
derived. Through the obtained results the sufficient stability conditions for linear NSDE with PC and few time
deviations are employed. For solutions of linear NSDE with PC the conditions and estimations on the average
quadratic stability and exponential stability on the average quadratic are established. The example about
applications above results to stochastic model of electrical networks containing lossless transmission lines is given.
The results have an algebraic structure and may be employed in study of physical, biological, sociologic, economic
process, which describes ground of NSDE.
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