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1. MeTtopn cTpyKTypHOI ineHTudikauii 06'eKTiB KepyBaHHS, SIKi ONUCYIOTbCSI CUCTEMAMU OJJHOYACHUX PiBHSIHb

2. Control objects structural identification method, which are described by the simultaneous equation systems

Pedepar:

1. 3anporioHoBaHO KpuTepii CTpyKTypHOI inenTrudikanii i Ha ix OCHOBI pO3p06JIEHO METO, CIIPSIMOBAHUI Ha
IiIBUILIEHHS TOYHOCTI IIPOTHO3Y IapaMeTpiB 00'eKTiB KEPyBaHHS B YMOBax 06MeskeHoi BUbipku. CyTb MeTOAY
noJirae y BUOopi ornTuMasnbHOI CTPYKTYPH MOJEJli CUCTEMU OJIHOYACHUX PiBHSHD 3 33JJaHMX KJIACIB 32 I0IIOMOT0I0
OLHOTO 3 KPUTEPIiB CEJIeKLii, CTATUCTUYHI BJIACTUBOCTI IKMUX OTPUMAaHi 3a OIIOMOIOI0 METOMY iMiTalliTHOTO
MOJI€JIIOBaHHS. [I715 OLIiHKU SKOCTi IPOTHO3Y Ha OCHOBI MOJI€JIEW CUCTEM Pi3HUX KJIACIB OTPUMaHO aHaJiTUYHi
BUPa3y MaTpULb CEpPeHbO-KBaIPaTUYHUX TOMUJIOK IIPOTHO3Y 32 3Milll€HOI0, iCTUHHOIO i TepeBU3Ha4YEeHOI0
CTPYKTYPOIO MO SIK 1711 IPUBEAEHOI, TaK i 1711 CTPYKTYPHOI (POPMU CUCTEMU OJHOYACHUX PiBHSIHB. Pe3ysbTaTu
pOOOTH yIIPOBaJKEeH! Ha perioHasbHOMY piBHI. O671aCTh 3aCTOCYBaHHS PO3POOJIEHOTO0 METOY B CUCTEMax
KEepyBaHHS 00raTo3B'sI3HMMH, CTOXaCTUYHHUMU [IPOLIeCaMU.

2. The structural identification criteria offered in this thesis are at the base of the developed method devoted to
the accuracy prediction enlargement of the control objects parameters in the conditions of the limited sample. The
objective of this method is the selection of the optimal structure of simultaneous equation system from the given



model set by one of the selection criteria. The statistical properties of these criteria are investigated by Monte-
Carlo simulations. Analytical expres-sions of the mean square error of prediction matrixes are deduced for both
structural and reduced forms of systems. The biased, true and overfitted classes of models of simultaneous
equation systems are considered. Theoretical results of the thesis are inculcated on the regional level. Application
sphere of the developed method is the control systems of the multi related, stochastic processes.
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