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Pedepar:

1. InceprauiiHe JOCJiI>)KEHHS ITPUCBIYEHE BUBUEHHIO ACUMIITOTUYHUX BJIACTUBOCTEN CTPATETIN MOCIiLOBHOTO
PO3II0ZiNy pecypciB y CTOXaCTUYHOMY CEpeIOBUILi 3i CTIOCTEPEXEHHSIMH, SIKi MAIOTh 6eTa-PO3MIO0iJl.
Posrnsnaerbcs cepenioBullle, sike MpeJicTaB/leHe MOJIeJIJII0 CTOXaCTUYHOrO 6araTopykoro 6aHaura. ['0y10BHOO
METOI0 POOOTH € 3[IiiCHEHHS] aCUMIITOTUYHOTO aHaJIi3y CTpaTeriil Ta po3pobKa ajJIfOPUTMIB ix 3acToCyBaHHS. Takox
BYBYA€ETHCS BILJIMB JOJATKOBOI iH(popmMallii Ha €(pEeKTUBHICTb CTpaTeriil. Po3rysgnaeTses 3agada NocifoBHOTO
IIPUMAHSTTS PilleHHS B yMOBax HEBU3HAYEHOCT] y KOHTEKCTi B3aEMOZIi MDK Cy6’eKTOM, 110 MIpUIIMAaE pilleHHs, TaK
3BaHMM areHTOM, i 30BHIIIHIM cepenoBuleM. Lls B3aemogist BinOyBaeTbCs IPOTIrOM CKiHY€HOTO roOprU30HTY. Ha
KOXXHOMY KPOLli areHT obrpae Ailo i3 3aJaHOi MHOKVHH Ta Y BiJ[IOBilb OTPUMYyE BUHArOpPOAY Bif] CEPEOBUILA.
MeTo10 areHTa € NoCaigOBHUI BUOIP TaKuX [ii, SKi MIPU3BOASITH 4O HANGINbIIOI MOKIIMBOI CYKYITHOI BUHATOPOIY 32
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3a31asieriib.

2. The focus of this dissertation study lies in the asymptotic analysis of policies within the context of sequential
resource allocation tasks in a stochastic environment. This environment is characterized by a collection of beta
distributions with unknown parameters, resembling a stochastic multi-armed bandit model. The central aim of this
study is twofold: firstly, to conduct an asymptotic analysis of policies and adapt algorithms tailored to the specific
environment; and secondly, to explore the impact of contextual information on the effectiveness of these
strategies. The problem at hand pertains to decision-making under uncertainty, involving a sequential interaction
between a decision-maker (referred to as the agent) and the stochastic environment. This interaction unfolds over
a finite time horizon. At each step, the agent selects an action from a predefined set and, in return, receives a
reward from the environment. The agent’s objective is to consistently select actions that maximize the cumulative
reward over the entire horizon. The primary challenge in this task is the lack of prior knowledge regarding the
parameters governing the reward process.
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Ba)KJIMBUX IPOGJIEM PO3BUTKY HayKOBO-TEXHIYHOI0, COLiaJIbHO-€KOHOMIYHOT0, CyCIIiJIbHO-TIOJIITUYHOTO,
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