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1. AcuMNTOTHMYHE [OCIiI)KEHHS CTOXaCTUYHUX AudepeHIiaIbHUX CUCTEM Y CKIHUEHHOBUMIPHUX Ta I'iyIbOEPTOBUX
IIPOCTOpax

2. Asymptotic investigation of stochastic differential systems in finite-dimensional and Hilbert spaces

Pedepar:

1. Incepranifina po60Ta IPUCBIYeHA JOCTIIKEHHIO aCUMIITOTUYHOI IIOBEiHKYU PO3B'sI3KiB CTOXaCTUYHUX
IvdepeHLiaTbHUX PiBHSHD ITO B CKiHUEHHOBUMIPHUX Ta Tilb6epTOBUX NpocTopax. OTPUMaHO YMOBU
€KCIIOHEHLiaJIbHOI IUXOTOMII 11714 JIIHIMHUX OOHOPIIHUX CTOXaCTUYHUX CUCTEM ITO Ta AOCIIIKEHO 3B'S130K
IVXOTOMIUHUX CUCTEM 3 iICHYBAaHHSM Y HEOJHOPIAHUX OOMEXEHNX HA MiBOCI pO3B'a3KiB. OTPMMAHO TaKOX
HeOoOXiJIHI Ta JOCTaTHI yMOBU €KCIIOHEHIiaIbHOI AUXOTOMIi B TepMiHax KBaApaTuyHUX GOpM. 171 CTOXaCTUIHUX
CHACTEM OTPHMMAaHO YMOBU aCUMIITOTAYHOI €KBiBaJIEHTHOCTI B CEPEIHbOMY KBaJpaTUYHOMY Ta 3 UMOBIpHicTIO 11 114
JIiHITHUX CUCTEM y3arajbHEHO Lli pe3yJIbTaTy Ha BUIAAOK IijIbo6epTOBOro npoctopy. OTpUMaHO yMOBHU iCHYBaHHS i

€IIJMHOCTI PO3B'SI3KiB CTOXaCTUYHUX CUCTEM He PO3B'SI3aHUX BiIHOCHO "MOXiAHOI" B TiIbO€PTOBOMY IIPOCTOPI.



2. The thesis is dedicated to investigation of the asymptotic behaviour of solutions to the stochastic differential
Ito's equations in finite-dimensional and Hilbert spaces. The exponential dichotomy conditions of a linear
homogeneous stochastic system are obtained. These conditions are determined in terms of bounded solutions and
quadratic forms. The conditions of the asymptotic equivalence in the mean square and with probability one are
derived for the stochastic differential systems in finite-dimensional and Hilbert spaces. The existence and
uniqueness theorem for solutions of the stochastic systems not resolved with respect to "derivative" in Hilbert
space are proved.
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