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V. BimomocTi npo guceprauiio

Mosga guceprarii:

Koau TemaTHYHHUX PYOpPHK: 28.17.23

Tema gucepranii:

1. HenepeppHa npouenypa CTOXaCTUYHOI ONTUMIi3allii 3 HalliBMapKOBCBKMMU II€PEKIIIOYEHHSIMU

2. Continues Stochastic Optimization Procedure with semi-Markov switchings

Pedepar:

1. Inceprauiiina po60Ta IpUCBIY€Ha BCTAHOBJIEHHIO JOCTATHIX YMOB 3015KHOCTI IIpoLelypy CTOXaCTUYHOI
ONTUMI3allil, IapaMeTPaMHU SIKOI € €BOJIIOLITHMI ITPOLIEC Ta HAliBMAPKOBCBHKUI IIPOLIEC, IO ONUCYE BILJIMBU
30BHILIHLOTO BUIIQZIKOBOT'O CEPENOBUILA; TA BCTAHOBJIEHHIO aCMMIITOTAYHOI TOBEIHKY IIPOLIELYPU CTOXACTUYHO]
ontumizatiii. OkpeMo po3risiHyTo GIyKTyalii Ipolenyp CTOXaCTUYHOI ONTUMI3allii 3 iIMITyIbCHUM Ta Auy3iiHUM
30ypeHHsIMU. BcTaHOB/IEHO JOCTaTHI YMOBH CJ1a0K0i 301KHOCTI €BOJIIOLiI 0 IPAaHUYHOrO NPOLIECY Ta JOBEIEHO
BiANOBiIHI Teopemu. [lj1s1 IbOrO OTPUMAHO aCUMITOTUYHUI BUTLJISA] 30yPEHOT0 reHepaTtopa npoLenypu
CTOXaCTWYHOI oNTUMi3aLii. PO3IJIsIHYyTO 3a1a4y TECTYBaHHS TPOTPAMHOIO NPOLYKTY 3 JUHAMIYHOIO MOZEJILIIIO
IIPOTHO3yBaHHA HAIHOCTI.

2. In the thesis, author obtain sufficient conditions for the convergence of stochastic optimization procedure that
depends on semi-Markov process of regression function in the average scheme and the diffusion approximation
scheme. Asymptotic normality of the stochastic optimization procedure is investigated in the diffusion



approximation scheme. Extended compensating operators, constructed on Markov renewal process, are used for
characterization of semi-Markov continuous random evolution in schemes. Conditions are obtained for the
convergence of fluctuations stochastic optimization procedure with diffusion perturbing. Appropriate limit
processes view are discovered. Asymptotic representation of the perturbed generator procedure was built for this
purpose. The continuous process stochastic optimization with an additional impulse perturbing is considered.
Obtained sufficient conditions for convergence allows to consider the asymptotic normality of the procedure.
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