O6J1ikoBa KapTKa [IiP

I. 3arasibHi BimOMOCTI

Jep>kaBHHH 00J1iIKOBHI HOMep: 0224U031519

Jlep>KaBHHH peecTpaliliHui HoMep: 0121U109630

Oco06J1uBi TO3HAYKHU: Binkpura

JaTa peectpamnii: 07-05-2024

II. Etran BukoHnauus JiP
Homep eramny: 1

Ha3sBa eramy: Po3poGuty po6acTHi METOM HEJIiHIHOTO Ta KBAHTUIBHOTO PErpeciiiHoro aHasisy mis

CTOXaCTUYHUX CUCTEM 32 HAsIBHOCTI aHpiOpHI/IX obMesKeHb Ha HeBiII,OMi napaMmeTpu
IToyaTok eramy: 01.2021
3akiHyeHHs eTamy: 12.2023

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: npocnekT Akanemika ['mymkoBa, 6yx. 40, m. Kuis, KuiBceka 061, 03187, Ykpaina
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

Kog, 3a €EIPTIOY: 00019270

Micue3HaxoaKeHHS: ByJI. Bononumupceka, 6ya. 54, M. Kuis, Kuiscbka 06:1., 01030, Yrpaina
dopma BaacHOCTI:

Cdepa ynpasiiHHS:

ImenTudikarop ROR: He zacrocoyerbcs

Poamip opranisanii:

Tenedon: 380442350981

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: 2.2 - IpUKJIaHi AOCTiIKeHHS i po3pOOKU
I>kepesia piHaHCYBaHHS

7713 - KOWTH ep>KO0I0A KeTy

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

dakTuyHHi 00car ¢piHaHCyBaHHS (THC. IPH.): 3325.608




VII. BizomocrTi npo IiP
Ha3sBa po6oTH yKpaiHCBHKOIO:

Po3pobuTty pobacTHi METO[IM HEJIIHITHOTO Ta KBAHTUJIBHOTO PETrpecifHOro aHami3y /1J1s1 CTOXaCTUYHUX CUCTEM 32

HasIBHOCTI alIPiOpHUX OOMEKEHb Ha HEBiOMi TapaMeTpu

Ha3sBa po60oTH aHIJIiHCBHKOIO:

Develop robust methods of nonlinear and quantile regression analysis for stochastic systems in the presence of a

priori constraints on unknown parameters

Pedepar yKpaiHCBKOIO:

O6'exTt nocmimkeHHs: EKOHOMIUHI, €eKOJIOTiYHi Ta TeXHOJIOTiuHiI cki1aaHi cuctemu. [Tpobiemu onTuMisariii Ta
PO6ACTHOrO OLiHIOBAHHS, OIITUMAJIbHOTO KEPYBAaHHS BUINAIKOBUMMU NIPOLECAMU Ta MOJISIMU, MOJIE€JII0BAHHS
CTOXACTUYHUX CUCTEM. MeTa po60Tu: PO3po6yTy NpUHLIMIIOBO HOBI METOYM HEJIiHITHOTO Ta OMYKJIOTO
CTOXaCTUYHOTO Ta PErpeciiiHoOro aHasisy AJ1s 3a7a4 po6acTHOTO HEJIiHIMHOrO Ta HerapaMeTPUYHOTO OLiHIOBaHHS,
MOJIEJIIOBAHHS PiIBHOBAr, CTOXaCTUYHOI ONTUMI3allil i TPUUHATTS ONTUMAJIbHUX PillIEHb B YMOBAxX PU3UKY Ta
HEBU3HAYEHOCTi. METOAU [OCiIKEHHS: METOIM HEeJiHIHOTO HErJIaIkoro aHasi3y, OIyKJIOro Ta HEOIIYKJIOTO
CTOXaCTUYHOTO NIPOTrPaMyBaHHS, METOAY IPOTHO3YBaHHS, CTATUCTUYHOTO OIiHIOBaHHS Ta ONITUMAaJIbHOTO
KEPYBaHH$ BUNAJKOBAMY ITPOL€CAMU Ta MOJISIMU, METOIM BEJIMKUX YXUJIEHb. Pe3ysbTaTH Ta ix HOBU3HA: 1.
3arporoHOBaHi KOHCTPYKUII roslieipaJbHUX KOT€PEHTHUX Mip PU3UKY IJI1 YMOB HEBU3HAYEHOCTI 3 MHOKUHOIO
HeogHo3HayHOCTI. OTpUMaHi YMOBH, 32 SKUX iX OOUMCIJIEHHS, a TAKOK POOACTHA 32 PO3IOAIJIOM OIITUMi3allist
noptderis 3a CMiBBiTHOMEHHIM “3UCK-PU3UK’ 3BOSTHCS [0 3a1ay JIiHIHOTO IporpaMmyBaHHs. 2. JlociimkeHi 3agayi
po6aCTHOI CTOXaCTUYHOI ONTUMI3allii 3 eMIIIpUYHOIO PYHKIIEI PUSKKY 32 CIIOCTEPEXXEHHSIMU OJHOPITHOTO
Po3po6ieHi MeToau po6acTHOrO OLiHIOBAaHHS HEBIIOMUX ITapaMeTpiB PO3MOIisliB 32 OOMEXXeHb Ha iXHi MOMEHTH Ta
KBaHTWJIi, 3ACTOCOBHI 710 PO3B’I3aHHS TPUKJIAIHUX €KOHOMIYHMX Ta TEXHIYHUX MTPO6eM. 4. PO3po6ieHo HOBUIA
niaxin go onTuMizauii Ha#iMHOCTI 3 BUKOPUCTAaHHAM Mipu pusuky CVaR ta imoBipHocTi bPOE. 3acTocoBanuii st
OLIiHIOBaHHS PU3UKY BTPAT BPO’KAIO Ha MEeBHil NMOCiBHIN momi. 5. Po3po6seHo HOBuMIA MiAXin AJ1s1 OLiHIOBaHHS
IapameTpiB MoZeJiel perpecii 3 IEPEMUKaHHIMHY, [1€ HE3aJIEXKHOIO 3MIHHOIO € 4ac, i3 3aCTOCYBaHHSM [10 BUJIJIEHHS
TpPeHJly HeCTallioHapHUX 4aCOBUX psAiB. 6. [locyimkeHi 6araToHOMEHKJIAaTypHI MofieJli Teopii 3anacis 3
6araTOKOMIOHEHTHUMHU KEPOBAaHUMU CTOXaCTUYHUMU IIpoliecaMu. BU3Haue€HO CTPYKTypy ONTUMAJIbHOI CTpaTerii

IOJ1s1 TAaKNX CUCTEM.

Pedepar aHI1iliChKOIO:

Object of research: Economic, ecological and technological complex systems. Problems of optimization and robust
estimation, optimal control of random processes and fields, modeling of stochastic systems. Objectives: to develop
fundamentally new methods of nonlinear and convex stochastic and regression analysis for problems of robust
nonlinear and nonparametric estimation, modeling of equilibria, stochastic optimization and optimal decision-
making under uncertainty. Research methods: methods of non-linear non-smooth analysis, convex and non-
convex stochastic programming, methods of forecasting, statistical evaluation and optimal control of random
processes and fields, methods of large deviations. Results and their novelty: 1. Constructions of polyhedral
coherent risk measures for uncertainty conditions with ambiguity set are introduced. The obtained conditions
under which their calculation, as well as distributionally-robust portfolio optimization by revenue-risk ratio, are
reduced to linear programming problems. 2. Investigated problems of robust stochastic optimization with an
empirical risk function by observations of a homogeneous random field. The conditions of consistency of its
empirical evaluation and the convergence rate were obtained. 3. Developed methods of robust estimation of
unknown distribution parameters under constraints on their moments and quantiles, applicable to applied
economic and technical problems. 4. A new approach to reliability optimization using CVaR measure and bPOE



probability was developed. It is used to estimate the risk of crop loss on a sown area. 5. A new approach was
developed for estimating the parameters of regression models with switches, where the independent variable is
time, with application to trend selection of non-stationary time series. 6. Investigated multi-nomenclature models
of reservation theory with multi-component controlled stochastic processes. The structure of the optimal strategy
for such systems is defined.

Ingekc YIIK: 519.23/.25,519.21

Koau TemaTHYHHUX PYOPHK: 27.43.51

KepiBHHUKH po6oTH

BiacHe IIpizBuie Im'sa I10-6aThKOBI: Knomnos [Tasno ConoMoHOBUY
HayKoBHI CTYIIHB: z1. §.-M. H.

BuyeHe 3BaHHS: wieH-KOD.

Inentudikarop ORCID ID:

JonaTkoBa iHdopmarist:



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

Ha3zsa HTII yKpaiHCBKOIO: MeTony Ta a/irOpUTMK PO3B'3aHHS HEJIHIHHMX 33124 CTOXaCTMYHOI ONTUMI3aii

Ta ineHTndikanii

Hazpa HTII aHri#icbKo¥0: Methods and algorithms for solving nonlinear problems of stochastic optimization

and identification

HTII, sixy nepen6a4asiocsi CTBOPUTH:
IIpuunnn, yepe3s aki HTII He Gysi0 cTBOpeHO:
OTpuMmaHi pe3yJIbTaTH: MeTtoay, Teopii

l'as1y3p 3aCTOCYBaHHS: B eKOHOMIYHMX Ta TEXHIYHUK CHCTEMAX, 1[0 QYHKIIOHYIOTh B YMOBAaX PU3HKY Ta

HEBU3HAYEHOCTI
PeecTpanifiHuil HOMep KapTKH TE€XHOJIOTii:

Omnuc HTII: Hosi maTemaTnyHi METO/IM Ta QJITOPUTMM /17l OL[IHKY PUBUKY | PO3B'I3aHHS HEJIIHINHKX 33124
CTOXAaCTUYHOI ontuMisauii i inenTudikauii 115 BUpilleHHs CKIaIHUX IPO6eM 3 HEBU3HAYEHOCTIMU y cdepi

€KOHOMIKHU, TEXHIKU Ta 6ioJIorii

ComniannbHO-eKOHOMIYHA crpsimoBaHicTh HTII: Cripamosana Ha npuiiHATTS €peKTUBHMX (ONTUMAIbHUX)

pillleHb B €KOHOMilli Ta TEXHIlli, 1[0 CYTTEBO BIIJINBAIOTh Ha COLiaIbHO-€KOHOMIUHY cepy CyCIiabCTBa
Bnyius HTII Ha mOoBKijIs:
BnposagskeHHs1 HTII: He snpoBamxeHo
IIpakTHyHa peasnisanis HTII
IToyaToK eramy: 01.2024
3aKiHYeHHs eTaly: 12.2024
Crnio>KuBavi NPOAYKILii: ycranosu MOH ta HAH Vkpainu
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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