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dakTuunmii 06csr pinancyBaHHs 3a 3BiTHMHE eTam: 89.9 THC. TPH.
5. HaykoBo-TexHiYHa po6oTa

Hasga po6oTH (YKp)

CTIMKICTb TA CTABUII3ALIA KEPOBHMX CTOXACTUYHUX OUGEPEHIIAJIBHO-OYHKIIOHATTBHUX CUCTEM 3
IMITYJIBCHUMHW MAPKOBCBKVMIMU 35YPEHHAMU I IAPAMETPAMU

Hasga po6oTH (aHrJ1)

STABILITY AND STABILIZATION OF THE CONTROLLABLE STOCHASTIC FUNCTIONAL DIFFERENTIAL SYSTEMS WITH
IMPULSE MARKOV DISTURBANCES AND PARAMETERS

Pedepar (yxp)

Y po6oTi JoBEIEHO 3arajibHi TEOPEMU IPO CTIMKICTh PO3B'A3KiB CTOXaCTUYHUX IUPY3iMHUX AUdepeHLiaTbHO-(PYHKIIOHATBHUAX
PiBHSIHb 3 MapKOBCBKMMMU 30YPEHHSMM Ta NapaMETPAMU KEPYBaHHS; BCTAaHOBJIEHO JOCTAaTHi yMOBM iCHYBaHHSI Ta MOOyZOBaHE
ONTHAMAaJIbHE KEPYBaHHS MJI1 CUCTEM IudepeHLiaTbHO-(PYHKUiOHANBHUX PiBHSIHb 3i CKIHUEHHOWO MiCJadfi€lo, iMITyJbCHUMU
MapKOBCbKMMM [1€DEMUKAHHAMM i MapKOBCLKMMM IlapaMeTpaM{; pO3B'd3aHa JIiHIMHO-KBaApaTU4YHa 3ajada ONTUMAJIbHOI
crabinizauii s JiHIMHUX IMITyJIbCHUX CUCTEM JU(EPEHLiabHO-Pi3HULEBUX PiBHSHD 3i CKIHUEHHOIO MiCIIsiAi€0 i MapKOBCbKUMU

napameTpaMu; Ofep>KaHO YMOBU PiBHOMIPHOI 305KHOCTi pO3KJIaZiiB ~Cy6rayCCoBMX BUNAKOBUX IIPOLIECIB IO cUcTEMaM (QYHKILI.
Pedepar (aHrI)

The main results of the work are proof of the general theorems of the stability of the solutions of the stochastic diffusion
functional differential equations with Markov disturbances and control parameters; establishing of the sufficient conditions of
the existence and construction of the optimal control for the systems of functional differential equations with finite aftereffect,
impulse Markov switchings and Markov parameters; solution of the linear quadratic problem of the optimal stabilization for the
linear impulse systems of the differential-difference equations with finite aftereffect and Markov parameters; obtaining the
conditions of the uniform convergence of the expansions of the -subgaussian random processes on the functions systems,
which are created by the wavelets.

Ingekc YIK: 519.2, 519.21, 681.3

Koau TemaTnyHuX pyopuk HTI: 27.43
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