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Pedepar:

1. Inceprariiina po60Ta IPUCBIYeHA JOCTiIKEHHIO [IOBEiHKM Ta JOCTATHIX YMOB 3615KHOCTI INCKPETHO]
npolenypu croxacTuyHoi ontumisanii (IICO) B MapKOBCbKOMY BUNIQAKOBOMY CEPEIOBUIL] Mif] BIUIMBOM IUQY3iHUX
30ypeHb B yMOBax 6ajlaHCy (3 piBHOBaroo). Y po60Ti BCTAaHOBJIEHO JOCTAaTHI yMOBHU 3061KHOCTI puckpeTtHoi [ICO mo
TOYKU €KCTPEMYMY YCEPEIHEHOI CUCTEMHU B CXEMax yCepeIHEeHHs Ta Andy3iliHOI anpoKcrMallii, KOJIu BUXigHE
croxacTuyHe audepeHiiianbHe piBHIHHS, KpiM QYHKIII perpecii, Bus3HauaeTbcs qudysiiHUM 30ypeHHSM, sKe, Y
CBOIO YepPry, MOXKe 3ajIeXKaTy Bif, BUNIagKooi esosowii. Jocigkeny [1ICO BUKOPUCTAHO [1JIS 3HAXOKEHHS

ONTMMAaJIbHOTO iHBECTULiTHOTO OPTdENS s Mo el MapKoBsila.

2. The thesis is devoted to the research of behavior and sufficient conditions of discrete stochastic optimization
procedure (SOP) in Markov environment under diffusive perturbations in case of balance condition (with
equilibrium). It has been established sufficient conditions for the convergence of a discrete SOP to extreme point
of averaged system in average and diffusion approximation schemes in the case of diffusive perturbation on the
stochastic differencial equation, that also depends on random evolution. Finally, researched procedure was applied



to finding optimal investment portfolio for Markovitz model.
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