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I. 3arasibHi BimOMOCTI

Jep>kaBHHH 00J1iKOBHI HOMep: 0222U003326

Jep>kaBHUH peecTpaniliHUI HOMeP: 0117U000330

Oco06J1uBi TO3HAYKHU: Binkpura

JaTa peectpamnii: 06-03-2022

II. Etran BukoHnauus JiP
Homep eramny: 1

Ha3sBa €Tamy: Po3pobuTu MaTeMaTUYHi METO/IA MOJEJIIOBAHHS Ta IPUIHATTS ONTUMAJIbHUX POGACTHUX

CHUCTEMHUX piHleHb npun ,E[OC]Ii,H)KeHHi CKJIAOHUX CUCTEM 3d YMOB PU3UKY Ta HEBU3HAYEHOCTI
IToyaTok eramy: 01.2017
3akiH4YeHHs eTamy: 12.2021

Buz 3BiTHOrO AOKYMEHTA: OCTaTO4HMIA 3BiT

I11. BizomocTi npo BukoHaBus JIiP

IloBHe HaliMeHYBaHHSI IOPUAHUYHOI 0co0H (abo ITIB ¢izuyuHOi 0c00H): [HCTUTYT KibEpHETHKY iMEH]

B. M. I'mymikoBa HanjionanpHoI akazemii HayK YKpaiHu

Kopg 3a €IPIIOY: 05417176

Micqesﬂaxo,u)KeHHﬂ: npocmexT Akagemika ['ymkoBa, 6ya. 40, m. Kuis, 03187, Vkpaina
dopma BaacHoOCTI:

Cdepa ynpaBiiHHS: Haujonanbna akaziemist Hayk Ykpainu

InenTudgikarop ROR: He zacrocosyerscs

Poamip opranisarii:

Tenedon: 380445262008, 380445264178

IV. BimomocrTi nnpo criiBBUKOHaBIIiB [IiP



V. BimomocrTi npo 3amoBHHKa [IiP

IloBHe HaliMeHyBaHHS IOPHAHYHOI 0coou (a6o ITIB PpizuuHO0i 0c06H): HaujoHanbHa akasemis Hayk

Ykpainu

Kopg 3a €EIPIIOY: 00019270

Micuesnaxo,szeHHa: ByJI. Bononumupceka, 6ya. 54, m. Kuis, 01061, Ykpaina
dopma BaacHOCTI:

Cdepa ynpasiiHHS:

ImenTudikarop ROR: He zacrocoyerbcs

Poamip opranisanii:

TenedoHn: 380442343243

VI. I>kepeJia, HanpsiMHu Ta oocsiru pinaHcyBaHHs JIiP

IlincraBa ojist npoBeaeHHs [iP: 34 - norosip (3aMOBJIEHHS) 3 IEHTPaTbHUM OPraHOM BUKOHABYOI BIajy,

akazemielo HaykK (TOJIOBHUMM PO3NOPSIHUKAMU OI0pKETHUX KOWITIB Ha TposefeHHs HIIJIKP)

Hampsam (l)iHchyBaHHﬂ: 2.1 - pyHIaMeHTabHI JOCIIIPKEHHS
I>kepesia piHaHCYBaHHS

7713 - KOWTH ep>KO0I0A KeTy

Kopg, nporpamuoi kinacudikanii BupaTkis i KpegurysaHHs (KITKBK): 6541030

dakTHyHHi 06car ¢piHaHCYBaHHS (THC. IpH.): 8342.879




VII. BizomocrTi npo IiP
Ha3sBa po6oTH yKpaiHCBHKOIO:

Po3pobuTy MaTeMaTUyHi METOIY MOJEJIIOBAHHS Ta IIPUMHSTTS ONTUMAIbHUX POOACTHUX CUCTEMHUX PillleHb IpU

,U,OCJIi,I[)KeHHi CKJIaOHUX CUCTEM 3a YMOB PU3HNKY Ta HEBU3HAYEHOCTi

Ha3sBa po60oTH aHIJIiHCBHKOIO:

To develop mathematical methods of modeling and making optimal robast system decisions for studying complex
systems under conditions of risk and uncertainty

Pedepar yKpaiHCBKOIO:

O6'exTt nocmimkeHHs: EKOHOMIUHI, €eKOJIOTiYHi Ta TeXHOJIOTiuHiI cki1aaHi cuctemu. [Tpobiemu onTuMisariii Ta
PpO6aCTHOTO OIiHIOBaHHS, BUTIAJIKOBI MapKiBChKi MTPOLIECH Ta MOJIsl, MAaTEMAaTUYHI METO/IU OLIiIHKU CUCTEMHUX
PU3HUKIB Ta MOJIEJIIOBAHHS CTOXaCTUYHUX CUCTeM. MeTa po6oTu: 1. CTBOPUTH HOBi MaTeMaTW4Hi MOJeJIi Ta METOOU
IJ1s1 OLIiHKU Ta IPOTHO3yBaHH4 KPU30BUX SIBUIL, MOHITOPUHTY Ta OLIiHKM PU3MKIB 32 YMOB HEBU3HAYEHOCTI. 2.
Po3pobuTy HOBUIT MaTEMaTUYHUI anapaT i METOAM 1JIsl IPUIHATTS e(PeKTUBHUX POOACTHUX CUCTEMHUX PillleHb. 3.
Po3pobuTy HOBi e(peKTUBHI METOY TIJIaHYBaHHS KOMITIOTEPHUX €KCIIEPUMEHTIB Ha 6a3i Cy4acCHUX €BOJIOLiTHUX
QJIrOpUTMIB onTuMisauii. MeTony IOCiIKEHHS: METOAM HEJIIHIMHOTO HErJIaIKoTro aHasli3y, OIyKJIOro Ta
HEOIIYKJIOTO CTOXaCTUYHOTO IIPOTrPaMyBaHHS, METOIM TEOPii BUITaAKOBYX IIPOLIECIB Ta M10JIiB, METOI Y BEJIMKUX
VXUJIEHB JJ14 33/1a4 CTOXaCTUYHOI onTuMizalii. PeaysibraTy Ta ix HoBu3Ha: 1. PO3po6iieHO psif BEKTOPHUX
aJITOPUTMIB TiJIOK Ta MEX IJ15 JUCKPETHUX Ta 6e3lepepBHUX 3a7ja4 6araToKpUTepiaabHOI ONTUMi3alii Ta JoBeeHO
iX 36DKHICTD 1O MHOKUH HaGJIMKEeHUX pimens. 2. PO3po61eHo HOBi MaTeMaTUYHi METOU IJ1s1 CTBOPEHHS CUCTEM
OLIiHKM Ta IIPOTHO3YBaHHS KPU30BUX SBUIL, MOHITOPUHTY Ta BUOOPY CTpaTeriil 1151 IPUMHSITTSI POOACTHUX
ONTMMAJIbHUX pillleHb B yMOBax HEBU3HaYeHOCTI. 3. [I06yl0BaHO METO, paH>KyBaHHS 3arPO3 CTAJIOMYy PO3BUTKY B
YMOBax pecypcHOro nedinuTy, BU3Ha4Y€HO CLeHapii yrpaBiiHHS, o MiHIMI3yI0Th KOMIIJIEKCHI PU3UKHU. 4.
HocnimkeHo MeTo[ eMITIPUYHUX CEPEeNHIX, [Ie B SIKOCTi CIIOCTEpeKeHb OOMPAETHCS CTALliOHAPHUI BUIAIKOBUN
MIpolieC 3 AMCKPETHUM YU HETIEPEPBHUM 4aCOM, a HEBiZJOMi IapaMeTPU 3aJI0BOJILHSIOTh allPiIOPHUM OOMEKEHHSIM.
5. 3HaiiieHO BepxHsl Ta HUKHS I'PaHuUlli iMOBIpHOCTI TOT0, 10 rpouec JIeBi, SKuil TOYNHAETHCS 3 HYJIS, 3a/IUIIAETHCS
[I03UTUBHUM. PO3p00JI€HO BapiaHT METOLY CilyIoBOI TOUKY, 10 O3BOJISIE TOYHO ONKCATU aCUMIITOTUYHY [TOBEIiHKY
IVCTPUOYTUBHUX T'yCTUH JI€Bi, 110 KePYIOTbCSI CTOXaCTUYHUMU iHTerpajamu 3 IeTepMiHOBaHUMU siIpaMu. 6.

JocinKeHo BaKIMBI IPUKJIALHI 3aa4i MiHiMi3allii pU3MKy BTPAaTH BPOXKal0 HA OCHOBI Oy(pepHOI IMOBIPHOCTI.

Pedepar aHIJIiHCBKOIO:

Object of research: Economic, ecological and technological complex systems. Problems of optimization and robust
estimation, random Markov processes and fields, mathematical methods of system risk assessment and stochastic
systems modeling. Objectives: 1. To create new mathematical models and methods for estimating and forecasting
crisis phenomena, monitoring and risk assessment under conditions of uncertainty. 2. Develop a new mathematical
apparatus and methods for making effective robust system decisions. 3. Develop new effective methods for
planning computer experiments based on modern evolutionary optimization algorithms. Research methods:
methods of nonlinear non-smooth analysis, convex and non-convex stochastic programming, methods of the
theory of random processes and fields, methods of large deviations for stochastic optimization problems. Results
and their novelty: 1. A number of vector algorithms of branches and boundaries for discrete and continuous
problems of multicriteria optimization are developed and their convergence is proved to sets of approximate
solutions. 2. New mathematical methods have been developed to create systems for assessing and forecasting
crisis phenomena, monitoring and choosing strategies for making robust optimal decisions in conditions of
uncertainty. 3. The method of ranking threats to sustainable development in the conditions of resource deficit is
constructed, the management scenarios minimizing complex risks are defined. 4. The method of empirical means
is investigated, where a stationary random process with discrete or continuous time is chosen as observations, and



unknown parameters satisfy a priori constraints. 5. The upper and lower limits of the probability that the Levy
process, which starts from zero, remains positive are found. A variant of the saddle point method has been
developed, which allows to accurately describe the asymptotic behavior of Levy distributive densities controlled by
stochastic integrals.

Ingexc YIK: 519.21, 519.21

Koau TemaTHYHHUX PYOPHK: 27.43.15

KepiBHuUKH po6oTH

BiacHe IIpizBue Im's I10-6aTbKOBI: Knomnos ITasno ConoMoHOBUY
HaykoBH# CTyIiHb:

BueHe 3BaHHS:

InenTudikarop ORCID ID:

HoparkoBa indopmamnist:



VIII. HaykoBa (HayKoBo-TexHiuHa) npoaykuist (HTII)

Ha3zga HTII yKpaiHCBKOIO: MateMaTH4Hi METO/M OLiHIOBAHHS Ta MOZIEIIOBAHHS CKIAIHUX CTOXaCTMYHUX

CHCTEM.
Hazpa HTII aHri#icbKo¥0: Mathematical methods for estimating and modeling complex stochastic systems.
HTII, sixy nepezn6ayasiocsi CTBOPUTH:

IIpuunnmu, yepe3s aki HTII ne 6ysi0 cTBOpeHoO:

OTpuMaHi pe3yJbTaTH: Meroau, Teopii

l'asmy3b 3aCTOCYBaHHS: B eKOHOMIYHUX Ta TEXHIYHUX CUCTEMAX, 1[0 PYHKI[IOHYIOTb B yMOBAaX PU3UKY Ta

HEBU3HAYEHOCTI, y (PiHAHCOBIi1 Ta CTPaxXOBill MaTEeMaTULI.
PeecTpaiifiHuii HOMep KapTKH T€XHOJIOT1i:

Onuc HTII: Hosi MaTemMaT4Hi METOIM OLiHKM CUCTEMHUX PU3UKiB, METOAY Ta MOJIEJIi KEPYBAHHSI
CTOXaCTUYHMMMU CUCTEMAMHU, TEOPis Ta METOIM MIOLIYKY ONTAMAJIbHUAX CTPATEriil B yMOBAX PU3UKY Ta

HEBU3HA4YE€HOCTI.

ConiaJIbHO-EKOHOMIYHA CHpﬂMOBaHiCTb HTII: Onrtumasnshe ynpasiiHHS CKIQJIHUMY CTOXaCTUYHUMU
CUCTeMaMU CIIPSIMOBaHe Ha MiABUIIEHHS iX COolliaJbHOI-eKOHOMIYHOI e(DeKTUBHOCTI Ta MiHiMizallilo HaciaKiB

MOTEHLIHUX KPU30BUX SIBULI,

Bnyius HTII Ha mOoBKijIs:

BnposagskeHHst HTII: Briposamkeno

IIpakTHyHa peasnisanis HTII
IloyaTok eramy:
3aKiHYeHHS eTaly:

Crnio>KuBavi NPOAYKILii:

IlepcneKTHBHI PUHKH: Ykpaina

XapakTep cniBpoOiTHHIITBA 3 iHBECTOPOM
IToTpiGHMI 0OCAT IHBECTHILiH, THC. TPH.:
IIpaBa, 110 HaAAIOTHCSI iIHBECTOPY MiCJIsA 3aBEPLIEHHS POOOTH:
HasaBHicTb Oi3Hec-IJIaHY:
TexHiKO-€eKOHOMiYHe OOrpyHTYBaHHSI:
IloTeH1iaIbHUE 0OCAT IIPOJASKY, THUC. TPH..
OuiKkyBaHHI TepMiH OKYIHOCTi (POKiB):

JopaTkoBa iHpopmanist:
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