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Title: Lyapunov function and stability of solutions of stochas-
tic differential equations with fractional-like derivatives

Abstract: The paper is devoted to the analysis of questions related to the stability of frac-
tional-like stochastic differential equations. Stochastic stability and asymptotically stochastic
stability is considered with the use of Lyapunov function. Almost sure exponential stability is
established on the Ito formula of the fractional-like derivatives.

Biography:

Mamadsho Ilolov graduated in 1970 from Voronezh State University with a degree in math-
ematics / computational mathematics. He defended his candidate's thesis in 1980 and his
doctoral dissertation in 1992 at the Institute of Mathematics of the Ukrainian Academy of
Sciences. In 1997, Prof. Dr. Mamadsho Ilolov was elected as a corresponding member, and
in 2005, as an academician of the Academy of Sciences of the Republic of Tajikistan. From
1970 to 1990, he worked at the Tajik State University. From 1991 to 1992, he served as the
head of the department of science and publications of the Ministry of Education. In 1992,
Prof. Dr. Mamadsho Ilolov was appointed as the rector of Khorog State University. In the
period from 1995 to 2003, he served as the chairman of the Republic of Tajikistan Parlia-
mentary Committee. From 2003 to 2005, he was the Minister of Labor and Social Protec-
tion of the Republic of Tajikistan. From 2005 to 2013, he was the President of the Academy
of Sciences of the Republic of Tajikistan. From 2014 to 2019, he worked as the director of
the Center for Innovative Development of Science and New Technologies of the Academy of
Sciences of the Republic of Tajikistan. Currently, he holds the position of the head of the de-
partment of this Center. Prof. Dr. Mamadsho Ilolov’s scientific activity is mainly related to



the theory of differential equations and its applications. He is the author of two monographs
and over 150 articles. He supervised the scientific work of about 40 masters and 6 candi-
dates of science.



