O6J1ikoBa KapTKa [IiP

I. 3arasibHi BimOMOCTI

Jep>kaBHHH 00J1iKOBHI HOMep: 0221U104616

Jep>kaBHUH peecTpauiliHuI HOMeP: 0118U001115

Oco06J1uBi TO3HAYKHU: Binkpura

JaTa peecrtpaunii: 05-04-2021

II. Etran BukoHnauus JiP
Homep eramny: 1

Ha3sBa eramy: Po3poGutyu MeToay Ta ajrOpUTMU PO3B'SI3aHHS HEJIHIHUX 3324 CTOXaCTUYHOI onTHMi3alii Ta

inenTudikanii B eKOHOMiIlli Ta TEXHilli
IToyaToK eramy: 01.2018
3akiHYyeHHs eTamy: 12.2020

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

Kopg 3a €EIPIIOY: 00019270

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

Cdepa ynpaBiiHHS: [Ipesuais HauioHanbHoi akagemii Hayk YKpainu

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

dakTHuHHi 00car ¢piHaHCYBaHHS (THC. IPH.): 2662.300




VII. BizomocrTi npo IiP
Ha3sBa po6oTH yKpaiHCBHKOIO:

Po3po6uTy METONIU Ta aJTOPUTMU PO3B'sI3aHHS HEiHIMHUX 337ja4 CTOXaCTUYHOI onTuMmizaliii Ta ineHTudikanii B

€KOHOMIIIi Ta TEeXHiIli

Ha3sBa po60oTH aHIJIiHCBHKOIO:

To develop methods and algorithms for solving unlinear problems of stochastic optimithations and identifications

in economics and technics

Pedepar yKpaiHCBKOIO:

O6'exTt mocmimkeHHs: EKOHOMIYHI, eKOJIOTiYHi i TeXHOJIOTIYHI cKIaaHi cuctemu. [Ipobiemu onTuMisariii ta
OLIiHIOBAHHS1, BUIAJIKOBI MapKiBCBKi IIPOLIECH i I10JIs1, METOLY OLiIHKM CUCTEMHUX PU3UKIB, MOJI€JIIOBAHHS
CTOXACTUYHUX CUCTeM. MeTa po6oTu: 1. PO3po6UTH NPUHLMUIIOBO HOBi MaTeMaTHU4Hi METOIY OL[iHKY PU3UKY IS
PO3B’I3aHHS HECTaHJAPTHUX 33734 Y cdepi eKOHOMIKY, TeXHIKH Ta 6iosorii. 2. 3acTocyBaTu po3pobiieHi meTonu
IIpU BUPIiLl€HHi NPUKJIAAHUX NIPOO6JIEM 1711 PO3POOKY ONTUMAJbHOI IIOJIITUKY Y CiZIbCbKOMY TOCIIOAAPCTBi, BOLHOMY
MEHEKMEHTI, eMiIeMioJIorii, Tomo. MeToau NOCiIKeHHs: METOAY HEJIIHIMHOrO HETJIaIkKoro aHasisy, Teopii
BUIIAJIKOBUX IIPOLIECIB Ta I10JIiB, MATEMATUYHOI CTATUCTUKHY, ONITUMI3allii, OIIYKJIOTO Ta HEOIIYKJIOTO CTOXAaCTUYHOTO
nporpamysaHHsl. Pe3ysbTraTu Ta ix HoBM3Ha: 1. BUBUY€HO BJIaCTMBOCTI Mip PU3UKY Y BUIJIsA] iH(iMaIbHOI KOHBOJIOLI.
OmnucaHo ix gBoicTe npeAcTaBeHHs, cydogudepeHLia, yMOBA eKCTPEMYMY, BULJIS], IIPU ONTUMI3alii, Tomo. 2.
[To6ynoBaHO METO, paH)XyBaHHSI 3aTPO3 CTAJIOMy €KOHOMIYHOMY PO3BUTKY B yMOBaX peCypCHOro aedilury,
BM3HAYEHO ClieHapii yrpaBiiHHS, 110 MiHIMi3yI0Th KOMIIEKCHI pu3uku. 3. [Io6yZ0oBaHO y3arajbHEHY MOJEJIb OLiHKU
PHU3MKY TUITY «3arp03a-ypasjMBiCTb-HACIIIKN» HA BUNALOK [IPUCYTHOCTI HEBU3HAYEHOCTI Ta CTOXaCTUYHUX YMOB Y
napameTtpax mMopedni. 4. JJocmimkeHa mpobiemMa CTaTUCTUYHOTO OLIiHIOBAaHHS HEBITOMUX MapaMETPiB CTOXaCTUYHUX
CHCTEM 3 BUIIAAKOBUMU MOJISIMU. PO3p06ieHO HOBI YKMCebHI aNrOpUTMHU 715 IIOLIYKY iX OLiHOK. 5. [To6ymoBaHO
CTaTUCTUYHI METOAM IJ11 MOZIEJIIOBAHHS Ta BUBYEHHSI MEXaHIYHUX BJIACTUBOCTEN €KCIIEPMMEHTAJIbHUX CILJIABIB. 6.
3anpornoHOBaHO HOBY MOJI€JIb CTOXaCTUYHOI AMHAMIYHOI ONITUMI3alii AJ1s1 yIpaBiliHHS 6ajaHCaMU BOLHUX Mac B
30Hi MEHEIKMEHTY BOJJOCXOBUIIA. 7. 3alIpPOIIOHOBAHO MOAEJb AuBepcudiKallii cilbCbKOrocnoaapchbKux KyabTyp Ha
OCHOBI iMiTaliliHOr0 MOJeJII0BaHHSI, IPU3HAYEHY IJIsl IPOEKTYBAaHHS i pO3pOOKU ONTHMaJIbHOI CTPYKTYPU ITOCIBHUX
mtoi. 8. Po3po6eHO MaTeMaTUyHi METOIX MOIETIOBaHHS BaXKJIMBUX KJIACiB eI1ifleMioJIoTiYHUX MPOILIEeCiB.

[IPOBEMIEHO X aHAIITUYHE AOCII)KEHHS Ta OTPUMaHI OLiHKH iX rapameTpiB.

Pedepar aHIJIiHCBKOIO:

Object of research: Economic, ecological and technological complex systems. Problems of optimization and
evaluation, random Markov field processes, methods of system risk assessment, modeling of stochastic systems.
Objectives: 1. To develop fundamentally new mathematical methods of risk assessment to solve non-standard
problems in the field of economics, technology and biology. 2. Apply the developed methods in solving applied
problems for the development of optimal policy in agriculture, water management, epidemiology, etc. Research
methods: methods of nonlinear non-smooth analysis, theory of random processes and fields, mathematical
statistics, optimization, convex and non-convex stochastic programming. Results and their novelty: 1. The
properties of risk measures in form of infimal convolution are studied. Their dual representation, subdifferential,
extremum conditions, appearance in optimization, etc. are described. 2. The method of ranking threats to
sustainable economic development in the conditions of resource deficit is constructed, the management scenarios
minimizing complex risks are defined. 3. A generalized model of risk assessment of "threat-vulnerability-
consequences” type under uncertainty and stochastic conditions in the model parameters is constructed. 4. The
problem of statistical estimation of parameters of stochastic systems with random fields is investigated. New
numerical algorithms for finding their estimates have been developed. 5. Statistical methods for modeling and
studying the mechanical properties of experimental alloys are constructed. 6. A new model of stochastic dynamic



optimization for water balance management in the reservoir management zone is proposed. 7. The model of
diversification of agricultural crops on the basis of simulation modeling, intended for designing and development
of optimum structure of sown areas is offered. 8. Mathematical methods for modeling important classes of
epidemiological processes have been developed.

Ingexc YIK: 519.23 /.25, 519.21

Koau TemMaTHYHHX PYOPHK: 27.43.51
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InenTudikarop ORCID ID:
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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
IloyaTok eramy:
3aKiHYeHHS eTaly:
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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