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I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
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BHKOHAHO JHCEPTaIlilo

IloBHe HaﬁMeHyBaHHﬂ IOPUIHUYHOL 0CO0M: KuiBchKuil HallioHaIbHUI yHiBEpcuTeT imeHi Tapaca

[lleByeHKa

Kopg, 3a €IPIIOY: 02070944

MicuesnaxomerHﬂ: 01033, m. Kuis, ByJ1. Bonogumupceka, 64
dopma By1acHoCTI:

Cdepa praBJIiHHﬂ: MiHicTepcTBO OCBiTH 1 HayKU YKpaiHu

InenTudikarop ROR: He zacrocosyerscs

V. BimomocTi npo guceprauiio

Mosga guceprarii:

Koau TemaTHYHHUX PYOpPHK: 27.29.15

Tema gucepranii:

1. SIKicHUI aHAasi3 CTOXaCTUYHUX TUdepeHLiaTbHUX PiBHSHb

2. Qualitative analysis of the stochastic differential equations

Pedepar:

1. B pucepTalii BCTaHOBJIEHO HU3KY YMOB JIOKAJIbHOI iHBapiaHTHOCTI MHOXXUH CTOXaCTUYHUX JudepeHLiaIbHIX
piBHsAHBb. OTPMMAHO YMOBU iCHYBaHHS i (yHKIIOHA/ILHOI HE3aJIESKHOCT] JIOKAJIbHUX MEePUINX iHTerpasliB
CTOXaCTUYHUX AudepeHLiabHUX PiBHSIHb. 11 OGHOPITHUX CTOXaCTUYHUX ArdepeHIialbHUX PiBHSIHb IPOBELIEHO
sKicHui aHani3 ¢pazoBoro "nmoprpery " Ha IJIOMKHI. PO3po6eHo MeToau o6yA0BY KJaCiB CTOXaCTUYHUX
nudepeHLiaZbHUX PiBHSAHD, AJ1 SIKUX 33/laHa TIOBEPXHS € iHBapiaHTHO!O. [IpoBeeHo AOCHiIKeHHs TOBEIiHKY

PO3B'SI3KiB KJIaCiB CTOXaCTUYHUX IA(EpPEeHLiaIbHUAX PiBHSIHb HA iHBapiaHTHUX ITOBEPXHSIX.

2. In the dissertation the string of the conditions of a locally invariant set is determined. The conditions of
existence and functional independence a locally first integrals of stochastic differential equations are established.
The qualitative analysis for the homogeneous stochastic differential equations of the phase picture in the two-
dimensional case is realized. The methods of construction of a classes of stochastic differential equations for
which a given surface is a locally invariant set are produced. The behavior of the solutions of a classes stochastic



differential equations for invariant surfaces are investigated.
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