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My talk is devoted to the construction method for stochastic process with
both strong random perturbations and invariant functions. Applying this
approach to modelling, we can construct a model for the process under study
based on their necessary the same properties property described in the form
of an invariant function, and initial conditions only. This method also allows
us to pass from a deterministic process under study to a controlled stochastic
one, while preserving the constant values for given functions dependent on
this process. Several examples illustrating the possibilities of the method will
be presented. The proposed method for constructing a model is well adapted
for use on a computer.

We use a system of diffusion 1t6’s equations with Poisson jumps

dX;(t) = a; (¢, X(t)) dt + by, (¢, X (1)) dXi(t) + / 9:(t, X (1), ~)v(dt, dv),
Rm
X(0) = X, i=1,...,n, n>2,
(1)
where
ai(ta X) S C?fl,;}7 bij<t7 X) S Ctl,fu gz(tv X, f}/) S Ctl’i,;’

and X(t, Xo,w) € R™ is a solution of Eq. (1), and
u(t, X(t, Xo,w),w) = u(O,XU), (P —a.s.)

for every solution X (t) = X (¢, zo,w) for Eq. (1). The function u(t, X(t),w)
Is an invariant one.
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