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1. BractTuBOCTi pO3B'sI3KiB CTOXaCTUYHUX IUdepeHIialbHUX PiBHSIHb i3 BUMaIKOBUMU KoedilieHTamu,

HeJINIINLEeBOo Audy3ielo Ta 3 IyaCCOHIBCbKUMU Mipamu

2. Properties of solutions of stochastic differential equations with random coefficients, non-Lipschitz diffusion and

Poisson measures

Pedepar:

1.V nuceprariii BUB4aIOThCSI BIACTUBOCTI PO3B'SI3KiB CTOXaCTUYHUX ArdepeHIialbHUX PiBHSIHb i3 0OIaTKOBOIO
BUIIAJIKOBICTIO, HEJIMIINLIEBOIO AU(y3i€lo Ta 3 IyaCCOHIBCbKUMU MipaMu. JloBe[leHO iCHYBaHHS Ta €[JMHICTb
CHJIBHOTO PO3B'S13KY TAKOT'O CTOXaCTUYHOTO IM(EePEHLiaTbHOTO PiBHIHHS. OLiHEHO IMOBIPHICTb HAOYTTS
PO3B'SI3KOM PiBHSIHHS TaKOT'O TUIY HEZOATHOTO 3HaYeHHsI. BkazaHO yMOBY, 3a SIKUX PiBHSHHS Takoro TUIly Oyge
MaTy HeBiJl'eMHUI po3B's130K. JlOCIiIPKeHO rpaHUYHY NIOBEiHKY iHTerpaabHOro (PyHKIiOHAY Bill PO3B'3KY
PIiBHSIHHS i3 HeJIINMNILLEBUM KoedillieHToM nuysii Ta i3 eHTPOBaHOIO MTyaCCOHIBChKOIO MipOI0, OIEP>KaHO

IIBUAJIKICTb CHUJIbHOI 300KHOCTI CMMETpU30BaHoi cxemu Ennepa.



2. The thesis work is devoted to studying properties of solutions of stochastic differential equations with non-
Lipschitz diffusion and Poisson measures. The probability of the solution of equation of such type to become non-
positive is estimated. Conditions of existence of non-negative solution for the equation of such type are pointed
out. We investigate limit behavior of the integral functional of the solution of equation with non-Lipschitz diffusion
and centered Poisson measure, study the rate of convergence of the Euler scheme.
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