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INocTaHoBka 3amayi Ta pe3yabTaT. PosrismaeTscs BUNAJKOBA CHCTEMa 3
Judy3iiHIM 30ypeHHSM, LI0 € PO3B’SI3KOM CTOXaCTHYHOTO JAu(epeHIiaIbHOr0
PIBHSHHS

du® (t) = C(U(t); x(t/(8e)))dt + 8 2c(us (t); x(t/(Se)))dw(t) 1)
ne U®(t) — sumamkosa esomonis, C(U;X), Ue RY — byukuis perpecii, w(t) —
BiHepiBChKUit poriec, o(U; X) — andysist, 0 — Maiuil mapamerp, 0 XapaKTepu3ye

BIUTHB An(y3ii Ha BUIAAKOBY E€BOIIOIIIIO.
PiBHOMIpHO eprojaudHuii MapkoBcbkuil mporec X(t), t>0 Bu3HaueHO Ha

¢azoBomy mpoctopi craniB y (X, X) 3i cramionapaum posmoxaiiom 7 (B), BeX ta
TeHepaTopoOM

Qe(x) = a(x) [ P(x, dy)le(y) — ¢(x)]
X

Ha [ilicHO3HauHMX TecT-PyHKIisIXx 3 Hopmow || @|=supr.x |@(X)| [1]. Tyt
g(X) — iHTEHCHBHICTH Yacy mepeOyBaHHs CHCTEMH y CTaHi X.
Teopema. /[na ougpysiiinoeo npoyecy (1) mae micye crabka 36ixcHicmo
u’(t) > u(t), -0,
Oe epanuuna esomoyiss G(t) € poszgaskom cmoxacmuunozo OughepenyianbHoeo
PDIBHAHHA
da(t) = C(a(t))dt + 5 2o (a(t))dw(t),
i3 3cysom C(U) = Iﬂ(dX)C(U; X) ma ougpysiero o (U) = jﬂ(dx)(fz(u; X) .
X X

BucnoBok. OTpuMmanuii pe3ynabTaT Ja€ MOXJIMBICTH PO3B'3aTH MpoOJIeMy
BEIIMKUX BIIXWIEHb Yy CXEeMi acCHUMITOTHYHO Manoi audy3ii 3 moOyaoBOIO
BapialiifHOTO MpeacTaBIeHHS (yHKITIOHATY il [2].
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CONVERGENCE OF DIFFUSION PROCESSES WITH SMALL
DIFFUSION IN AVERAGING SCHEME

A convergence diffusion process with Markov switching and low impact on the diffusion
process of averaging scheme to the standard diffusion process using small parameter series
is obtained. This convergence makes it possible to solve the problem of large deviations in
the scheme asymptotically small diffusion with the construction of variation representation
of functional performance.

http://Aww.iapmm.lviv.ua/chyt2015



