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Hrmeezpanrvnvie UHBAPUGHIDL CMOTACNUNECKUL cuCmem:

ﬂapa UHEAPUAGHMOE U UL NPUMEHEHUE

CroxacTuaeckne CUCTEMBI, MPEeJCTABJIEHHBIE CTOXACTUIECKUMU TuddepeHtim-
aJIbHBIMU ypaBHEeHUAMHU VITO ¢ BUHEPOBCKUME U IIyaCCOHOBCKUMU BO3MYIIIEHU-
simu (CZLY Uro), obsanaror naBapuanTHbIME (DyHKIMOHAMaMU. Takue dyHK-
[IMOHAJIBI OIPEE/ISIOTCsT HHTerpaJlaMy, CBsI3aHHbIMU ¢ pernenusivu CY Hro,
U MIPUBOJAT K PACCMOTPEHUIO HECYYANHBIX W CIyIalHBIX (DYHKIINA, KOTOPDLIE
Ha3bIBAIOTCA dJpaMM ITUX MHBAPUaAHTOB. H;[‘pa NHTEeTrpaJIbHbIX MHBApPUaHTOB,
B CBOIO OY€pe/ib, MOI'YT OBITH ompenesaeHbl Kak pernerus CHY MTo B yacTHBIX
pOU3BOAHBIX. B mokame Oyier mpoaeMOHCTPUPOBAHO, KaK yPABHEHUS JIJIsT
g/ep MO3BOJISIIOT MOJIYyYNTh ypaHeHnss Kosmoroposa, 0000IeHHYI0 (hopMyTy
Wro-Benressi, nccieoBaTh BOIPOC O CYIIECTBOBAHUU IIEPBOIO U CTOXACTHIE-
ckoro repsoro uarerpasa aig CHAY Vo u oupeneauTs jijis HUX HEOOXOLUMbIE
U JIOCTATOYHBIE YCJIOBUS JIJIs UX CYIIECTBOBAHUSI, & TaKKe CPOPMYJIUPOBATH
U IPOAEMOHCTPHPOBATHL METOJ, PEIIeHHUs 3a1a9d ITOCTPOEHHUs ITPOTPAMMHBIX
yupasiieanii ¢ BepositHocTbio eunuia (PCP1) mius croxacTuueckux cucreMm
[P HAJIMYUKY BO3MYINEHHUI, COU3MEPUMBIX C IIapaMeTPaMi, XapaKTepU3yIOIIn-
MM CHCTEMBI.

December 11 — E. V. Karachanskaya (Pacific National University, Khabarovsk)
Integral invariants of stochastic systems: the kernel functions
of the invariants and their application

The stochastic systems, which are described by the Ito equations with
the Wiener and the Poisson perturbations (SDEI), have invariant functionals.
These functionals are defined by integrals, which are connected with solutions
of the SDEI and they introduce non-random and random functions, which
are called the kernel functions of these invariants. The kernel functions are
defined as a solutions of the same partial SDEI. In the talk I will tell about
an application of this SDEI for obtaining the Kolmogorov equations and
the generalized Ito-Wentzell formula for SDEI; for exploring the existence
problem for the first and the stochastic first integral for the SDEI and
defining the necessary and sufficient conditions for their existence; and it
allows to investigate the program control problem with probability one for
the stochastic systems with perturbations, which are commensurable with
parameters of the system.
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