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V. BimomocTi npo gucepraniio
MoBga guceprTaiiii: Vkpaincoka
Koy TeMaTHYHHX PYOPHK: 27, 27.43
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1. ACUMIITOTUYHI BJIACTUBOCTi PO3B’SI3KiB PiBHSIHb, KEPOBAHUX 3aTAJIbHUMU CTOXAaCTUYHUMU Mipamu

2. Asymptotic properties of the solutions of equations which are driven by general stochastic measures

Pedepar:

1. B pucepTaniiHOMy [IOCJIiI)KEHHI IEPEBA)KHO PO3TJISIIAI0THCSI CTOXACTUYHI uepeHLiaibHi PiBHSHHS B
YaCTHUHHUX MOXiAHUX, KEPOBaHi 3araJlbHUMH CTOXaCTUYHUMU Mipamu, TOOTO BUIIaIKOBUMU MipaMH, Bif SKUX,
B3arajli KaKy4y, BUMaraeThCs JIMIIe 0-aJUTUBHICTD 32 IMOBIPHICTIO. Ajle IPYU NOBELEHHI NESKUX TBEPIKEHDb HA
CTOXAaCTUYHi MipU HaKJIaal0ThCs JOIATKOBI OOMEXKEHHS, 30KpeMa 00MeKeHiCTb IIPU KOKHiM ikcoBaHil
eJIeMeHTapHil NoAii. 3a OBIIbHOIO 3arajlbHOIO0 CTOXACTUYHOIO MipOI0 MOSKJIMBO O3HAUYUTH iHTETPaJI, 1JIs SIKOTO O6yAe
BHMKOHYBATHCS aHAJIOT TeopeMu Jlebera npo MaskopoBaHy 30ikHICTb. [Ipu 1bOMy [IOBisbHA BUMipHa 0OMe>KeHa
dyHK1is Oy[ie IHTErPOBHOIO 32 KOSKHOIO BUIIAAKOBOIO MipO10. 3Ha4Ha YacTHHA pOOOTH IIPUCBIYEHA JOCIiIKEHHIO
BJIACTUBOCTE! PO3B’SI3KiB [J€SIKOT0 CTOXaCTUYHOTO 11apabosiiyHoro piBHSIHHS, A5 SKOTO BUIIAIKOBUI BILJIUB 33aHO
CTOXACTUYHOIO MipOI0, BUBHAYEHOIO Ha GOPesIeBUX MiMHOKMHAX 06J1aCTi BU3HAYEHHS IIPOCTOPOBOi 3MiHHOI.

[HIIMMY c7T0BaMu, CTOXaCTHYHA Mipa BU3HAYeHa Ha 60peJieBUX MiTMHOKUHAX AiMCHOI oci. PO3B'I30K piBHSIHHS



PO3IJISHAETHCS K PO3BSI30K 1€SIKOTO iHTErpaIbHOTO PiBHSIHHS, IPUYOMY BUIMAIKOBUI BILJIMB 33/1aHO,
BUKOPMCTOBYIOUH iHTErpaj 3a CTOXaCTUYHOIO Mipo10. 3a IPUIYLIEHHS, 110 Ha KOSKHOMY MiBiHTEPBaJli 3Ha4€HHS
CTOXAaCTUYHUX Mip 36iraloTbcsl 40 3HAYEHHS IesKO0i 'pPaHNYHOI Mipu 3a IMOBIpHICTIO, JOBeieHa 30i’KHICTb PO3B’SI3KiB
PiBHSIHb, KEPOBAHUX BiANIOBiZHMMY MipaMu. TakoX B NOCJIiI)KEHH] JOBEEHO TaK 3BAaHWI IPUHLNII YCEpEeIHEHHH,
TOOTO 30DKHICTh PO3B’S13KiB IapabOJIiYHMX PiBHSHb, KEPOBAHUX 3arajIbLHUMM CTOXaCTUYHUMHU Mipamu, 10 PO3B'SI3KY

yCEePEOHEHOTO PiBHSIHHSL.

2. Stochastic partial differential equations, which are driven by general stochastic measures, are mainly considered
in the thesis. A general stochastic measure is a measure, from which only o-additivity in probability is required.
However, we refer to some additional assumptions on stochastic measures, e. g. their trajectories’ boundedness, in
the formulation of several statements.We can define the integral with respect to each stochastic measure, and the
analog of the Lebesgue dominated convergence theorem holds for this integral. Every bounded measurable
function is integrable with respect to any stochastic measure. A significant part of the paper is devoted to studying
the properties of the solutions of stochastic parabolic equations, where the stochastic noise is set with a stochastic
measure, which is defined on Borelian subsets of the real line. The solution of the equation is considered as a mild
solution. In other words, it is the solution of the integral equation, where stochastic noise is represented as an
integral with respect to stochastic measure. It was proved that, assuming that for each interval the corresponding
values of the stochastic measures converge to the value of the limit measure, the solutions of the equations also
converge to the solution of the equation driven by the limit measure. The averaging principle, namely the
convergence of the solutions of parabolic equations to the solution of the so-called averaging equation, was
proved as well.

Jep>kaBHHH peecTpaniliHuil Homep [iP:

IIpiopuTeTHHI HanpsSIM PO3BHTKY HayKH i TEXHIKH: OyHnamMeHTasbHi HAYKOBI TOCIIIPKEHHS 3 HANGIbII
Ba)KJIMBUX NPO6JIEM PO3BUTKY HAaYKOBO-TEXHIYHOT0, COLliaJIbHO-€KOHOMIYHOTO, CyCIiIbHO-TIOJIITUYHOTO,
JIIOJICbKOTO NIOTEHLjay 17151 3a6e31e4eHHs] KOHKYPEHTOCIIPOMOXKHOCTI YKpaiHU y CBiTi Ta CTaJIor0 PO3BUTKY
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