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V. BizomocTi npo gucepraniio
MoBga guceprariii:
Koau TeMaTHYHHX PYOPHK: 27.43.15

Tema gucepranii:
1. Ilem(i 3a,u,aqi ONTUMAJIbHOI'O KEPYBAHHSA [JIS1 CTOXdCTUYHUX CUCTEM 3 JTUCKPETHHUM YaCOM.

2. Some problems of the optimal control for the stochastic systems with the discrete time.

Pedepar:

1. Incepraniiiny po60Ty IPUCBSIYEHO IIPO6GIeMaM ONTUMAJIbHOTO KEPYBAaHHS HOBUM 00'€KTOM: CTOXaCTUYHUMU
pi3HMLIEBMMU PiBHSIHHSIMU TUILY BosibTeppa. 3HaiieHO HeoOXiHi yMOBM ONTHMAaJIbHOCTI KEPYBaHHS [JIs1
HEJIIHIHUX CUCTEM, CUHTE3 ONTUMAJIbHOTO KEPYBAaHHS IJI JIIHIMHO-KBaApAaTUYHOI 3a/ad4i, [TOCJIiOBHICTh
HaGJIMKEHb 0 ONTUMAJIbHOTO KEPYBaHHSI KBa3isliHiHOIO cucTemo10. Po3B'a3aH0 33424y onTUMasbHOI cTabisnizanii i
onTuMasnbHOi dinbTpalii. 3a JOIOMOroo ABOX METOIiB II0OYLOBAHO CUHTE3 ONTUMAJIbHOI'O KEPyBaHHS 4aCTKOBO

CIIOCTEPEKYBAHMM JIiHIMHUM BUIIAJKOBUM IIPLIECOM BiZJHOCHO P€3YJIbTATIB CIIOCTEPEKEHD, AKi MICTATh 3alli3HEHHS.

2. The dissertation is devoted to the optimal control problem for the new object: the stochastic difference Volterra
equations. The necessary conditions of the control optimality for nonlinear equations, the optimal control for a
linear-quadratic process, consecutive approximations to the optimal control for the quasilinear equations is
obtained. It is solve the optimal stabilization problem and the filtration problem. For the partially observable linear
stochastic process with delay the optimal control by virtue of two methods is obtained.
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