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1. MeTo10 1aHOi iMcepTaliiiHOi PO6OTH € TIO6YI0BAa MATEMATUYHOI Ta KOMIT I0TEPHOI MOJIEI /17151 OLliHIOBAHHS
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stochastic processes based on the It6 and It6— Skorokhod equations. The relevance of the research is determined
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threshold behaviour, which are widely used for modelling real-world systems in various fields of science and
engineering. The theoretical and applied aspects of stochastic process research have been extensively studied in
the works of renowned scholars, including Oleksandr H. Nakonechnyi, Yaroslav M. Chabaniuk, and Anatoliy V.
Skorokhod, whose results have served as the theoretical foundation of this study.
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