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2. The asymptotic behavior of solutions of stochastic differential equations

Pedepar:

1. lucepTanifina po6oTa MpucBsYeHa BUBYEHHIO aCUMIITOTUYHOI TOBEIiHKU PO3B'SI3KiB CTOXaCTUYHUX
Iv(epeHLiaTbHYX PiBHSHB. Y POOOTI BCTAHOBJIIOIOTHCSI YMOBU TOYHOTO MOPSIAKY POCTY PO3B'SI3KY PiBHSIHHS,
30ypeHOro 3a I0NIOMOTOI0 BiHEPIBCHKOTO IpoLecy, 3 KoedillieHTaMu 3CyBy Ta audysii, gKi crelialbHUM YAHOM
3ajiexkars Bif PazoBoi Ta 4acoBOi 3MIHHUX, Y BUNIAJIKY, KOJIM PO3B'SI30K CTOXaCTUYHOTO NHU(epeH1ialbHOrO PiBHIHHS
IIPSIMY€E [10 HECKIHYEHHOCTI. [lJ1s1 aBTOHOMHUX CTOXaCTUYHUX AudepeHialbHUX PiBHSIHb 3aIIPOIIOHOBAHO IIOHSTTS
[ICU ~aCUMIITOTUYHOI €KBiBaJIEHTHOCTI PO3B'513KiB OJHOBUMiIPHUX aBTOHOMHUX CTOXaCTUYHUX AudepeHIiaatbHux
PiBHSIHD Ta pO3B'sI3KiB 3BMYANHNX AudepeHIiabHUX PiBHSIHb. 3HANHEHO KPUTEPIl ICU-aCUIITOTUYHOI €KBi-
BaJIEHTHOCTI PO3B'sI3KiB IBOX 3BUYaHUX AudepeHIiaTbHUX PiBHIHD Ta IICA ~aCUNITOTUYHOI €KBiBaJIEHTHOCTI
PO3B'SI3KiB JBOX CTOXaCTUYHUX JU(pepeHLiaTbHUX PiBHSAHb. OKPiM TOro, HaBeAEHO JOCTAaTHi yMOBU HEOOMEKEHOCTI

PO3B's13Ky HEABTOHOMHOT'O CTOXaCTUYHOTO I1(EePEHIiabHOTO PiBHSIHHSL.



2. The thesis is devoted to the study of asymptotic behaviour of stochastic differential equation solution. Exact
order of growth of solution of equation peturbed by Wiener process with time depended coefficient of drift and
diffusion are presented in the work. Solution of equation are supposed to tend to infinity as time growth
unboundedly to infinity. Notion of psi-asymptotic equivalence of one dimentional autonomous stochastic
differential equation solution and ordinary differential equation solution are proposed. It helps to compare
behaviour of solutions in the case of unboundedness of difference between of them. Nessesary and sufficient
conditions of psi-asymptotic equivalence of autonomous stochastic differential equation solutions and ordinary
differential equation solutions are obtained.Moreover, sufficient conditions of unboundedness of nonautonomous
stochastic differential equation solution are stated.
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