O6J1ikoBa KapTKa [IiP

I. 3arasibHi BimOMOCTI

Jep>kaBHUH 00J1iIKOBHH HOMep: 0222U003797

Jep>kaBHUH peecTpaniliHUI HoOMep: 0117U000329

Oco06J1uBi TO3HAYKHU: Binkpura

JaTa peecrtpamnii: 30-05-2022

II. Etran BukoHnauus JiP
Homep eramny: 1

Ha3sBa eramy: Po3poGuty 41CI0Bi METOIM PO3B'sI3aHHS HECKIHYEeHHOBUMIPHUX 337124 CTOXaCTUYHOTO

IIpOTpaMyBaHHSA [JIA OHTMMiBaL{ﬁ 6araT01<p1/1Tepiaan1/1x CTOXaCTUYHUX CUCTEM
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, 01601, 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

dakTHuHui 06car ¢piHaHCyBaHHS (THC. IpH.): 13167.852




VII. BizomocrTi npo IiP
Ha3sBa po6oTH yKpaiHCBHKOIO:

Po3pobuTy 4nCI0Bi METOAM PO3B'sI3aHHS HECKIHYEHHOBUMIPHUX 33/1a4 CTOXaCTUYHOIO IIPOrpamMyBaHHs 1715l

onTUMi3zallii 6araTOKpUTEPiabHUX CTOXAaCTUYHUX CUCTEM

Ha3sBa po60oTH aHIJIiHCBHKOIO:

To develop numerical methods for solving infinite dimensional problems of stochastic programming for optimizing
multi-criteria stochastic systems

Pedepat yKpaiHCBKOIO:

O6'exTt nocmimkeHHs: EKOHOMIUHI, €eKOJIOTiYHi Ta TeXHOJIOTiuHiI cki1aaHi cuctemu. [Tpobiemu onTuMisariii Ta
PpO6ACTHOrO OLIiHIOBAHHSI, TEOPisl ONTUMA/ILHOTO KEPYBaHHS BUIIAAKOBUMHU ITPOLLECAMU Ta IOJISIMU, MOZEJIIOBAHHS
CTOXACTUYHUX CUCTeM. MeTa po6oTu: 1. PO3po6uTu HOBI MOieli CKJIaHUX 6araTOKOMIIOHEHTHUX Ta
6araTopiBHEBUX CTOXACTUYHUX CUCTEM, ONIMCAHUX OUCKPETHUMMU i HEIIEPEPBHUMM MAPKiBCbKUMU Ta
HaliBMapKiBCbKMMU IIPOLIECAMU 1 TIOJISIMU, CTOXaCTUYHMMU MIPOLieCaMy Ta NoJISIMU Ha rpadax. 2. PozpobuTu Ta
OOIPYHTYBaTU METOJY ONTUMI3allii Ta ONTUMAJIbHOTO CTOXaCTUYHOT'O KEPYBAaHHS TAKUMU CUCTEMaMMU 32 HAsIBHOCTI
arpiopHux oomexeHb. 3. PO3po6uTu yncenbHi METOAM iX PO3BI3aHHS i3 3aCTOCYBaHHAM 0 3314 ONTUMi3arii
(YHKIIOHYBaHHS CKJIaJHUX CTOXaCTUYHUX CUCTEM, CUCTEM 3 PO3IOAIIEHMMU ITapaMeTpaMu, CTaTUCTUYHOTO
OLIiHIOBaHHSI Ta [IPOTHO3YBaHHS, PO3B'sI3aHHS AUHAMIUHUX 3344 (PiHAaHCOBOI Ta aKTyapHOI MaTeMaTUKU. MeTonu
IOCIIKEHHS: METOAM HEJIIHIMHOIO HETJIaJKOTO aHasli3y, OIyKJIOrO Ta HEOITYKJIOTO CTOXaCTUYHOIO IIPOrpaMyBaHH,
METOIY TEOPii IPOrHO3YBaHHS, CTATUCTUYHOTO OLiHIOBAHHS Ta ONTHMMAJILHOTO KEPYBAaHHS BUIIAAKOBUMU
[IpoLeCaMU Ta MOJISIMU, METOAU BEJIMKUX YXUJIEHD IJIS 3a/1a4 CTOXaCTUYHOI ONTHMI3allii i3 3a1eXKHMMU
CIIOCTEPEXeHHSIMU. Pe3ysibTaTu Ta iX HOBU3HA: 1. PO3p0671€HO TEOpilo HECKIHYEHHOBMMIPHUX 33124 CTOXACTUYHOI
OIITMMi3allii, 30KpeMa, TEOPII0 OMYKJIOrO HECKIHYEHHOBUMIPHOTO CTOXaCTUYHOIO IIPOrPaMyBaHHS Ta TEOPIiI0
CTOXaCTUYHOI NBOiCTOCTiI. 2. PO3p06sieHo cToxacTuyHe nudepeHiiiiHe YMCIeHHs 15 CKIaHUX CTOXaCTUIHUX
(yHKLiOHaIiB, BUBHAYEHUX HA TPAEKTOPISIX BUNIQAKOBUX MIPOLieCiB Ta peanisauisix. 3. Po3pobiaeHo meTonu
CTOXAaCTUYHOTO KEPYBAHHS [IJIS1 BUIIAIIKOBUX IIPOLECIB i3 3HAYEHHSAMU Y HECKIHUEHHOBUMIPHOMY IIPOCTOPI. 4.
Po3po6s1eHO METOAM ONTUMAILHOTO KEPYBAHHS [J151 IUHAMIYHUX CTOXaCTUYHUX CUCTEM, IOPOIKEHUX IPOOOBUM
OpPOYHIBCBKUM PYXOM. 5. PO3p06s1€eHO METOAM CTOXaCTUYHOI onTUMi3allii Ta anpokcumaii ii HeckiHueHHOBUMIpPHUX
3a/1a4 CKiH4€HOBUMIPHUMU. 6. PO3p06JI€HO METOAM IOCTiIKEHHS MOJiesIel TapaMeTPUYHOI Ta HENMapaMeTPUYHOI

perpecii 3 IMPOKUM KOJIOM 3aCTOCYBaHb.

Pedepar aHI1iliChKOIO:

Object of research: Economic, ecological and technological complex systems. Problems of optimization and robust
estimation, theory of optimal control of random processes and fields, modeling of stochastic systems. Objectives: 1.
Develop new models of complex multicomponent and multilevel stochastic systems, described by discrete and
continuous Markov and semi-Markov processes and fields, stochastic processes and fields on graphs. 2. Develop
and substantiate methods of optimization and optimal stochastic control of such systems in the presence of a
priori constraints. 3. Develop numerical methods for solving them with application to the problems of optimizing
the functioning of complex stochastic systems, systems with distributed parameters, statistical evaluation and
forecasting, solving dynamic problems of financial and actuarial mathematics. Research methods: methods of
nonlinear non-smooth analysis, convex and non-convex stochastic programming, methods of forecasting theory,
statistical estimation and optimal control of random processes and fields, methods of large deviations for
stochastic optimization problems with dependent observations. Results and their novelty: 1. The theory of infinite-
dimensional problems of stochastic optimization is developed, in particular, the theory of convex infinite-
dimensional stochastic programming and the theory of stochastic duality. 2. Stochastic differential calculus for
complex stochastic functionals determined on the trajectories of random processes and realizations is developed.



3. Methods of stochastic control for random processes with values in infinite-dimensional space are developed. 4.
Methods of optimal control for dynamic stochastic systems generated by fractional Brownian motion are
developed. 5. Methods of stochastic optimization and approximation of its infinite-dimensional problems by finite-
dimensional ones are developed. 6. Methods of research of parametric and nonparametric regression models with
a wide

Ingekc YIK: 519.21, 519.21

Koau TemaTHYHHUX PYOpPHK: 27.43.15

KepiBHHUKH po6oTH

BiacHe IIpizBuie Im'sa I10-6aThKOBI: Knomnos [Tasno ConoMoHOBUY
HaykoBHH CTYIiHb:

Buene 3BaHHS:
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VIII. HaykoBa (HayKoBO-TexHi4Ha) npoayKuis (HTII)
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