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5. HaykoBo-TexHi4Ha poooTa

HasBa po6oTHu (YKp)

MeTony 1oOynoBu PO3B'SI3KiB Ta HOCIIIKEHHS CTIHKOCTI pO3B'A3KiB cucTeMu JudepeHLiaTbHUX PiBHAHb 3i 3MIHHUMU Ta

BUMAAKOBUMU KoedillieHTamu

Ha3sBa po6oTHu (aHrJI)

Methods of solution and research of the stability in the sphere of soivjng systems of differential equations with the variable and
occazional cefficients

Pedepar (yxp)

OTpUMAaHO CHUCTEMHU Pi3HULEBUX PIiBHSIHb [JIs1 BU3HAY€HHS OUCKPETHUX CKIHYEHHO3HAYHUX HAIiBMapKOBCBKUX IIPOLECIB i
iHTerpasnbHi pIiBHSIHHS [JI1 HENEPEPBHUX MpoLeciB. Brnepme OTprMaHO yMOBU 3BEIEHHSI HEMAPKOBCBKUX MPOLECIB MO
MapKOBCBKHUX, 10 IPUBOJUTD IO BUBYEHHS CUCTEM i3 3ami3HIOBaHHSIM. OTPUMAaHO YMOBHU 3BEJEHHS CUCTEM i3 3aIli3HIOBAHHSM J10
cucteM 6e3 3ami3HIOBaHHS. OOIPYHTOBAHO MiJXiA 4O BMBYEHHS MMPOKHUX KJACIB AuQEpeHIiaJbHUX Ta Pi3HUIEBUX PiBHSHb 3
BUMAAKOBUMU KoedilieHTaMu i Pi3HMMM [OJATKOBUMU YMOBaMHU Ha BUIIQJKOBUI PO3B'S30K. Briepme nmo6ymoBaHO MOMEHTHI
PiBHSIHHS 171 pi3HMX KJAciB HeNMiHIUHUX [udepeHLiaTbHUX Ta Pi3HULEBUX pPIiBHSIHb 3 BUMNAAKOBUMU KoedimieHTamu i
JIOJAaTKOBUMM YMOBAaMU Ha PO3B'SI3KM. Briepime oTpMMaHO HEOOXiJHi i JOCTaTHi yMOBU - CTiMKOCTi PO3B'SI3KiB CUCTEM JIiHIMHUX
IudepeHianbHNUX Ta Pi3HULEBUX PiBHSAHB, KOeQillieHTH SIKMX 3aJIeXXaTh Bifl HalliBMApKOBCHKOTO NPOLECY, @ PO3B'SI3KU 3a3HAIOTh
BUMAJKOBUX IepeTBOpeHb. OTPMMAHO HEOOXiNHi YMOBM ONTMMAJbHOCTI PO3B'A3KiB CUCTEM JiHIMHMX AUbepeHLialbHUX Ta
pi3HMLIEBUX PiBHSHb, KOe(illieHTU SIKMX 3ajeXaTb BiJ, HaMiBMapKOBCBKOTO TPOLECY, a PO3B'SI3KA 3a3HAIOTh BUIIAJKOBUX
nepeTBopeHb. OOIPYHTOBAaHO Ta PO3POOJEHO METOon MobynoBu (QyHKLiN JlanmyHoBa [y CHUCTEM JIHIMNHMUX Ta HeJiHIHUX
IudepeHLiaTbHUX Ta Pi3HULEBUX PiBHSIHbB, [IPaBi YaCTMHU SIKMX 3aJIeXaTb Bij, HAMiBMAapKOBCBKOTO Impouecy. Po3p'a3aHo 3amadvi
CHHTE3y ONTUMAJbHOIO KEPYBaHHA Ta OTPMMAHO DIiBHAHHSA CHUHTE3y ONTHMAJbHOIO KEPYBaHHA [JI CUCTEM JIHIMHUX Ta

HeJIiHIMHMX AudepeHLiabHUX Ta Pi3HULIEBUX PiBHSIHb, IPaBi YaCTUHU SIKMX 3aJI€XKaTh Bifl HANliBMapKOBCHKOTO MTPOLIECY.
Pedepar (aHrI)

At first constructed Moments equations for different class differential and difference equations with random coefficients and
random transform of solutions. There are obtained necessary and enough condition -stability of solutions for this class dynamic
system. In this work develop methods of Lyapunov's function for system of non-linear differential and difference equation with
right part depending from Semi-Markov process. Constructing Lyapunov's function trough moments equations for stochastic
equations. There are obtained equations for synthesis optimal control trough Lyapunov's function for the system linear and non-
linear equations with random influence. That equation more generally than Rickety equations in determinant case. There is
proved necessary conditions of optimal solutions for the different class dynamical system with random influence. There is
solved of different practice problems in sociology, politology, business and stochastic finance Key words: Stochastic operator,
Non-Markov process, Markov and Semi-Markov functions, Moments equations, -stability, Lyapunov's function, synthesis of
optimal control

Ingekc YIK: 51, 519,8

Kopu remarnynux pyopuk HTI: 27.01

6. HaykoBo-TexHiyHa npoayKkuis (HTII)



HTII 1

HasBa npoaykii (yKp): MeTtoau no6yoBy po3B'sS3KiB Ta JOCTIIPKEHHS CTIMKOCTi pO3B's3KiB cucteMu AudepeHIiiaJbHIX PiBHSIHb

3i BMiHHMMU Ta BUIaIKOBUMMU KoediljieHTaMu

Hassa npoaykrii (arrur): Methods of solution and research of the stability in the sphere of soivjng systems of differential
equations with the variable and occazional cefficients

OuikyBaHi pe3yJIbTaTH:
Tany3p 3aCTOCYBaHHS:

Onuc npogykuii (ykp): OTpMMaHO CUCTEMHU Pi3HULIEBUX PiBHSIHb 17151 BU3HAYEHHSI IUCKPETHUX CKiHU€HHO3HAYHUX
HaIliBMapKOBChKUX NPOLECIB i iHTE€rpasbHi PiBHAHHA [J11 HENIEPEPBHUX MIPOLECIB. Briepiie 0OTpUMaHO YMOBU 3BEJEHHS
HEMapPKOBCBLKUX ITPOLIECIB 10 MAPKOBCHKUX, 1O MTPUBOAUTD [0 BUBYEHHS CUCTEM i3 3ari3HIoBaHHAM. OTPMMaHO YMOBU 3BEJI€HHS

CHCTEM i3 3aMi3HIOBAaHHSIM 10 CUCTEM 0e3 3ali3HIOBaHHSA. 3axUIleHO AucepTalis. HaykoBi my6sikauii.
ConianpHO-eKOHOMIYHA cnipsimoBaHicTy HTII:

Cragis 3aBepmenocti HTII: 3it o HAJIKP

BnposazykenHsa HTII: BipoBazkeHO

CTpoKH BIIPOBAaZI>KEHHS: —

BHpPOGHHUK NPOAYKIi: -

CnoskuBayi NpogyKuii: -

IlepcneKTHBHI PHHKH: -

IIpaBa iHTe/IeKTyasIbHOI BJIACHOCTI: 3a OrOBOpaMU

dopmu Ta ymoBHu nepepavi npogykuii: [Ipogax npoaykuii
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