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V. BimomocTi npo gucepraniio
Moga guceprariii:
Koy TeMaTHYHHX PYOPHK: 28.17.19

Tema guceprauii:
1. CTifiKiCTb i OLIiHIOBAaHHSI PO3B’I3KiB CTOXAaCTUYHUX IUHAMIYHUX CUCTEM HENUTPAIbHOTrO TUITY 3 TyaCCOHOBUMU

30ypIOBaHHSIMU

2. Stability and estimations of solutions of stochastic dynamic systems of neutral type with Poisson changeovers

Pedepar:

1. Incepraniiina po60Ta IpUCBIYeHA aHaJIi3y CTIHKOCTI Ta OLiHIOBAHHIO B l.i.m. pO3B’A3KiB CTOXaCTUYHUX
nudepeHuianbHOPYHKIIOHANBHUX PiBHSIHb HelTpasnbHoro tTuny (HCI®P) 3 nyaccoHoBumu 36yproBaHHaMHU (T13)
IIJISIXOM 3aCTOCYBaHHS (PyHKUioHaNiB JIsnynosa-KpacoBcbkoro. ¥ po6oTi ofiepkaHa Teopema iCHyBaHHS i €IMHOCTI
PO3B'SI3KiB TaKUX PiBHSIHb, i3 BUKOPUCTaHHSIM JIPYroro Metomy JIsmyHoBa BUBOASITbCS OCTATHI yMOBU
acuMNTOTUYHOI cTifikocTi B l.i.m. po3p’a3kiB HCI®P 3 I13, a TakoX JOBOIATHCS JOCTATHI yMOBU aCUMITOTUYHO]
cTifikocTi B l.i.m. po3p’sa3kiB siHiltHUx HCI®P 3 fgexinpkoMa cTajluMu Binxunamu aprymenty. g siniiinux HCJOP
3 [13 BCTaHOBJIEHO YMOBH CTilIKOCTI i OLIIHKYM PO3B’43KiB, @ TAKOXX OLIiHKM €KCIIOHEHIIHOi CTIMKOCTI B Li.m. iHINHNX
HCJ®P i3 I13, piBHOMipHUX IO BiIX1Jly apTYMEHTY, @ TAKOX 3 MaJIMMHU BiIXMJIaMU apryMeHTy. OfiepKaHi OLiHKA

MaloTh ajirebpaiyHuil XxapakTep i € 3pyYHUMH [J1s1 BAKOPUCTAHHS Y NOCIIIIPKEHHAX DI3UYHUX, PaLiOTEXHIYHUX,



6i0J10TiUHNMX, COLI0IOTTYHUX, EKOHOMIYHUX MTPOLECiB, gKi onucyoTbes HCIDP Sk mpakTUyHe 3aCTOCYBaHHS
IycepTallii CTBOpeHUI IPOrpaMHUil IPOJYKT, MO 03BOJIsiEe €(PEKTUBHO BUKOPUCTOBYBATHU OJl€P>KaHi pe3yJbTaTh

L7151 OCJIIPKEHHSI KOHKPETHUX CUCTEM, 110 onucyoTbcs HCIOP.

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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