O6J1ikoBa KapTKa [IiP

I. 3arasibHi BimOMOCTI

Jep>kaBHUH 00J1iIKOBHH HOMeP: 0215U004970

Jep>kaBHUH peecTpaniliHuIl HOMeP: 0111U006680

Oco06J1uBi TO3HAYKHU: Binkpura

JaTa peectpamnii: 23-12-2015

II. Etran BukoHnauus JiP
Homep erany: 5

Ha3sBa €Tamy: Po3po6Ka yMCeIbHUX aJITOPUTMIB /1715 33/1a4 ONITMMAJIbHOTO KEPYBaHHS Ta OLiHIOBaHHS
IapaMeTpiB CUCTEM PiBHSIHb Pi3HOro Tuly. Po3po6ka aaropuTmis IPOrpaMHOro 3a0e3ne4eHHs 1J1S PO3PaxyHKY
[apaMeTpiB Ta PO3B'SI3Ky ONTUMI3ALIMHYX 3a1a4 [JIs1 CTOXaCTUYHUX CUCTEM. PereHepaTuBHI KOMIIO3UIii Ta

KOaJIeCLIeHTH. ACUMIITOTUYHI CTPYKTypU Ha KapAuHajax. 3aadi OoTUMaIbHOTO BU6GOPY.
IToyarok eramy: 01.2015
3akiH4yeHH4d eTamy: 12.2015

Buz 3BiTHOr0O AOKYMEHTA: OCTaTOYHMIA 3BiT

II1. BizomocTi npo BuKoHaBus JIiP

IloBHe HaliMeHYBaHHS IOPHUAUYHOI 0co0H (a60 ITIB ¢i3zmyHOi 0c00H): KuiBchkuii HaLioOHAIbHUIA

yHiBepcuTeT imeHi Tapaca IlleBueHKa

Kop, 3a €IPIIOY: 02070944

Micue3Haxoa KeHHSI:

dopma Bi1acHoCTI:

Cdepa ynpaBiriHHS: MiHicTepcTBO OCBIiTH i HAyKu YKpaiHu
InenTudikarop ROR: He zacrocosyerscs

Po3mip opranisairii:

Tenedon: 5213205

IV. BimomocrTi nipo ciiBBUKOHaBIIiB [IiP



V. BimomocrTi npo 3amoBHHKa [IiP

IloBHe HaliMeHYBaHHS IOPUIUYHOI 0coou (a6o ITIB ¢izuyHO0i 0c00H): MinicTepcTBO OCBiTH i HayKK

Ykpainu

Kog, 3a EJPIIOY: 38621185

Micuesnaxo;pxeum:: npoct. [Tepemory, 10, m. Kuis, KuiBcbka 061., 01135, Vkpaina
dopma BaacHOCTI:

Cdepa ynpaBiriHHS: KaGiser MiicTpis YkpaiHu

ImenTudikarop ROR: He zacrocoyerbcs

Poamip opranisanii:

TenedoH: 380444813221

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 BuzaTkis i KpeaurysaHHs (KIIKBK): 2201290

dakTHuHMi 06car ¢piHaHCYyBaHHS (THC. IPH.): 1573.9




VII. BizomocrTi npo IiP
Ha3sBa po6oTH yKpaiHCBHKOIO:

[Tpo6siemu Teopii IpUIHSTTS pillleHb Ta CUCTEMHOTO aHaJli3y CTOXaCTUYHUX MEPEX

Ha3sBa po6oTH aHIJIilICbKOIO:

Problems of decision making theory and stochastic networks system analysis

PedepaT ykpaiHCbKOIO:

OG6’eKT HOCiIKEHHS: 3a/1a4i MiHIMAKCHOTO OLIiHIOBaHHSI Ta ONITUMAJIbHOTO K€PYBaHHS, 6a30Bi CTPYKTypH
MaTPUYHUX €BKJIIOBUX IIPOCTOPIB, CUCTEMU MACOBOTO OOCITYrOBYBaHHS, BUIIQAKOBI IPOLECH, TPOLIECU JPOOOBOTO
edeKTy Ta BUIIaAKOBi 6yyKaHHS 3 6ap’epoM, 6osieanu. MeTa poboTu: Jocniguty npo6semu Teopii NpUNHSATTS
pillleHb Ta CUCTEMHOrO aHaJi3y B yMOBaX HEBU3HAUYEHOCTI Ta KOHQJIKTY. [JOCaigUTH IPOGIEMY CUCTEMHOTO aHali3y
KEPOBAaHUX CTOXaCTUYHUX CUCTEM MEPEKEBOI CTPYKTYpU. JOCHIIUTY BUNIALKOBI Ta JETEPMIHOBAaHI OIUCKPETHI
KOMOIHATOpHI CTPYKTYpHU. MeToau IoCiIKeHHs: Cy4yacHi MeTOAU Teopii MpUUHSATTS pilleHb, MiHIMaKCHOTO
OLiHIOBaHHS, ONITUMAJILHOTO KEPYBAHHS, TEOPii CTOXaCTUYHMX CUCTEM Ta MEPEK, MATEMATUYHOI CTATUCTUKU Ta
aHaJli3y JAaHUX; €BPUCTUYHI aJITOPUTMHU ONTUMAJIbHOTO MOPSIKY Neperysiay rpymn. Po3pobseHo yncenbHUN
aJITOPUTM [1J151 TAPAHTOBAHOT'O OLIIHIOBAHHS KPalOBUX 3aa4 [AJ14 €JIINTUYHYX PIBHAHb B YMOBaX HEBU3HAYEHOCTI.
Po3pob6seHo anroputm 1odyi0BY HabJIMKEHOT0 ONITUMAJILHOIO KepyBaHHS 1J1s piBHsAHHS [lyaccoHa 3
HEJIOKAJIbHUMU KPallOBUMM YMOBaMU. 3allpONIOHOBAHO 6araTOpPiBHEBY CTPYKTYPY 3TJIaIPKyBaHHS AJ1 apiHHO-
iHBapiaHTHOrO KJacu@ikaTopa eKCTpanossLiiiHoi riu6uHu. [106y10BaHO KOHCTPYKTUBHI 3aC001 ONepyBaHHS B
MaTpUYHUX €BKJIiJOBUX IIPOCTOpax. BuBeneHi siBHI popmysu cTalioHapHUX HMOBIpHOCTEN JIaHIiora MapKoBa, SIKUi
onucye poboTy CUCTEMHU 3 TOBTOPHUMU BUKJIMKaMU i KEPOBAaHUMMU XapaKTepUCTUKaMu. Po3pobiieHo anroputm
PO3B’A3Ky 3a71ay4i onTuMisanii pubyTKy Bif, pO6OTH TaKoi CUCTEMU Ta aJITOPUTM [1Jis OL[iHIOBAaHHS Y PEXUMI
PEaJIbHOTO Yacy BEKTOPAa HECTalliOHAPHUX [TapaMEeTPiB P HEKJIACUYHUX NPUIYILEHHSIX. [I7151 HerayccoBux
BUIIaJIKOBUX IIPOIIECiB 3HalileH] OL[iHKM IMOBIpHOCTE Ipy NeBHUX 0OMeXeHHIX. CTBOPEHO TeCTOBI MOIyJi 1y1st
IepeBipKU 3a4a4 JOBiJIbHOTO BULy. JloBEieH] TpPaHNYHI TEOpEMU 171 CKiIHYEHHO-BUMIPHUX PO3IOiJIB IIPOLECIB
Ipo6oBoro edekry 3 PyHKLI€Io BiATIOBI, 10 HE 3POCTAaE, a TAKOXK [JIS BUMIAIKOBUX IIPOLeCiB 3 immirparieto. [JaHa
XapaKTepUCTHKa 00JIeaHiB 3 TOYHICTIO 10 rpy0boi eKBiBaJI€eHTHOCTI, OTPMMaHO KpUTepiii METPU30BHOCTI Ta
CTiJIbHUKOBOCTI, 064 CJIeHi OCHOBHI KapJMHa/bHi iHBapiaHTu 60seaHiB. [171s1 3a/1a4 ONTUMaJIbHOTO IBOCTOPOHHBOTO

BUOOPY 3HANAEHO CUTYallilo piBHOBaru 3a Hemem y BUTJISIZi TOPOrOBUX CTpATETil areHTiB.

Pedepar aHIJIiHCBKOIO:

Object of study: the problems of minimax estimation and optimal control, the basic structure of the matrix
Euclidean spaces, queuing systems, shot noise processes, random walks with a barrier, balleans. Objective: To
investigate some problems of decision making theory and system analysis under uncertainty and conflict. To
investigate the system analysis problems for controlled stochastic systems of network structure. To investigate
some random and deterministic discrete combinatorial structures. Methods of research: Methods of decision
making theory, minimax estimation, optimal control theory, theory of stochastic systems and networks,
mathematical statistics and data analysis, renewal theory, combinatorial optimization methods on groups.
Numerical algorithms for guaranteed estimation of boundary value problems for elliptic equations under
uncertainty are developed. An algorithm for constructing an approximate optimal control for Poisson equation
with nonlocal boundary conditions is developed. A multilevel structure for smoothing affine invariant classifier of
extrapolation depth is proposed. Constructive tools to operate in matrix Euclidean spaces are offered. Explicit
formulae are obtained for stationary probabilities of Markov chain that describes the operation of the system with
retrial queues and controlled properties. We developed an algorithm for solving the optimization problem for such
a system and algorithm for evaluating nonstationary parameters vector under nonclassical assumptions at real
time. For non-Gaussian random processes the estimates of probabilities of certain events were found. A module



was created to test problems of arbitrary types. We proved limit theorems for finite-dimensional distributions of
shot noise processes with non-increasing response functions and for random. The characteristic of balleans
accurate to rough equivalence was given, cellularity criteria was obtained, basic cardinal invariants of balleans
were calculated. For problems of optimal bilateral choice Nash equilibrium situation was found in the form of
threshold strategies of agents.5481

Impexc YIK: 519.81, 519.81, 519.86:330.115

Koau TemaTHYHHUX PYOpPHK: 28.29.03

KepiBHHUKH po6oTH

BiacHe IIpizBuie Im'a I1o-6aTbKOBI: Hakoneunuit Onekcanap I'puroposud
HayKkoBui1 CTyIiHb:

Buene 3BaHHS:

Inentudikarop ORCID ID:

JonaTkoBa iHdopmarist:



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

Ha3zsa HTII yKpaiHCBKOIO: YncesbHi aropuTmu 7151 33124 ONTUMAIBHOTO KEPYBAHHS Ta OLiHIOBAHHS
rapameTpiB PiBHSAHb 3 YACTUHHUMU MOXiTHUMU. AITOPUTMU MTPOTPaMHOTO 3a6€e3MeueHHs 115 PO3PaxyHKy
NapameTpiB Ta pO3B'43Ky ONTUMI3ALIHUX 33724, METOJIU OL[iHIOBAHHS HECTAlliOHAPHUX NTapPaMETPiB CTATUYHUX
CHCTEM B YMOBAX HAasBHOCTI HEBU3HAYEHOCTEN IIPU HEKJIACUYHYX MIPUIYIIEHHAX Y PEXXUMI PeasIbHOTO Yacy.
CucreMHMI aHaJli3 BJIaCTUBOCTEN BUNAAKOBUX NPOLIECIB, 110 € 6isblll 3arajIbHUMU HiX rayccosi. [Iporpama
peasisarii CTOXaCTUYHUX TECTOBUX MOAYJIB B pamKax CUCTEMU AUCTaHLIMHOro HaB4aHH4 "OMmera". 'paHnyHi
pe3ynbpTaTy 1151 QYHKIIOHAJIB HA KOAJIeCLeHTax 3 MHOKMHHUMMU 3iTKHEHHSIMU Ta pereHepaTUBHUX KOMIIO3UIIiH,
IIOPOJKEHUX CyboparHaTopaMu. PO3B'I30K 3a71a4i OIITUMAIbHOIO BUOOPY Ta IPOBEAEHHS KOMITIOTEPHOTO

MOJIEJIIOBAHHS irPOBYX CUTYaLIil.

Ha3zpa HTII aurJi#icbKo¥0: Numerical algorithms for optimal control problems and parameter estimation
problems for partial differential equations. Software algorithms to calculate parameters and to solve the
optimization problems, estimating methods for the nonstationary parameters of static systems under
uncertainties for the non-classical assumptions in real time. System analysis of the properties of random
processes, more general than the Gaussian. Program realization of stochastic test modules within the Distance
Learning System "Omega". Limit results for functionals on coalescents with multiple collisions and regenerative
compositions, generated by subordinators. Resolving of the problem of optimal alternative and computer
simulations of game situations.

HTII, sixy nepezn6ayasiocsi CTBOPUTH:

IIpuunnmn, yepe3s aki HTII ne 6ysi0 cTBOpeHoO:
OTpumaHi pe3yJbTaTH:

l'asmy3b 3acTOCyBaHHS: 72. HayKoBi fOCIIIKEHHS Ta pO3POOKU
PeecTpaliifiHuii HOMep KapTKH T€XHOJIOTi:

Omnuc HTII: Onepskano dpyHmameHTanbHi pe3yibraTy 3 TEOPii IPUAHATTS PillleHb Ta CUCTEMHOTO aHAJI3y B
yMOBaX HEBM3HAUYEHOCTI Ta KOHQJIKTY. PO3p06s1€HO Cy4acHi METOY CHCTEMHOTO aHasli3y KEPOBaHUX
CTOXAaCTUYHUX CUCTEM MEPEKEBOI CTPYKTYPHU Ta LOCIIIPKEHHS BUNIAIKOBUX Ta NETEPMIHOBAHUX IUCKPETHUX

KOMOIiHATOPHUX CTPYKTYP
ConiaibHO-eKOHOMIYHA cnpsimoBaHicTe HTII:
Bnyins HTII Ha moBKiJjLs:
Bnposaaskennss HTII: Bnposamxeno
ITpakTuyHa peasnisaniss HTTI
IToyaToK eTamy: 2015 pik
3aKiHYeHHs eTamy:
Cno>kuBaui npo,uyKuii': MaTeMaTuka, iHpopMaTHKa, CACTEMHUI aHasli3,HaBYaJIbHUI ITPOLEC
IlepcrieKTHBHI PUHKH: Vkpaina, Ipysis, Opanuis
XapakTep cniBpOOIiTHHIITBA 3 iIHBECTOPOM
IToTpiOHUI 00CAT iHBECTHILiH, THC. TPH.:
IIpaBa, 0 HaAAIOTHCS iHBECTOPY MiCJIsA 3aBEPLIEHHs POOOTH:

HasaBHicTb 6i3HecC-IJIaHY:



TexHiKO-€eKOHOMiYHe OOrpyHTYBaHHSI:

IToTeHniaILHUE 0OCAT IIPOAAKY, THC. TPH..

OuiKkyBaHHI TepMiH OKYIHOCTI (POKiB):

JopaTkoBa iHdpopmanist:

IX. Bi6siorpadiuHuii onuc

X. 3aKJII0YHI BiZOMOCTI
KepiBHHK I0pHAHYHOI 0COOH

IlepeJtik 0Cci0O-BHKOHABIIiB
IkcanoB Osnekcangp Maparosuy
['ankin Osiekcanap AHATOINOBUY
Jemuenko Ipuna IOpiiBHa
Houenko Cepriii IBaHOBUY

3inbko Tapac [leTpoBuy
Kakoinyenko Anppii1 IropeBud
Kanycrsan Onena AHaTostiiBHa
Kopo6xko TetsiHa BikTopiBHa
Kyuepenko Osnbra BacuiiBHa
Jlebenes €sren OnekcaHAPOBUY
JloceBa Mapis BiktopiBHa
JlykoBuy Ousibra BacuiiBna

Hikitin AnaTosiii Bosogumuposuy
[Tamko AHartosiit OnekciiioBuy
[Topnunenko HOpiit KoCcTAHTHHOBUY
[ToHomaproB Bagum [IMUTpPOBUY
[Tporacos Irop Bosnogumuposud

Ycap Ipuna fIpocnasiBHa

BigmoBigasbHUH 32 MiATOTOBKY

00JIIKOBHX JOKYMEHTIB
Tenedpon

PeecTpartop

Mapruniok Bikrop CeMeHOBUY
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