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2. Modeling and optimal control of the processes of transforming the property relations and inflation

Pedepar:

1. Incepraris mpucBsYeHa aHaJli3y Ta po3B'sI3Ky NpobsieM OOYyA0BY MaTeMAaTUYHUX MOJIeJlell eKOHOMIYHUX
IIpoLieCiB epeXifiHOTro repioAy Ta iX 3aCTOCYBaHHSI [J11 KepyBaHHS BUOpPaHUMU MaKPOEKOHOMIYHUMHU IIPOLieCaMU -
npolecoM TpaHcOPMYyBaHHS BilHOIIEHb BJIaCHOCTI Ta iHPusLii. [To6ynoBaHO MaTeMaTU4Hy MOJEJIb IIPOLIECY
TpaHC(OPMYBaHHS BiJHOIIEHb BJIACHOCTI y BUIJISAAI CUCTeMU I epEeHLiaIbHYX PiBHSHb Ta MOJEJb TPOLECY
innanii y Burnsani pisHuLeBoro piBHIHHS APYroro nopsanky. OTpuMaHi MOZesti peCTaBIeHo Y IPOCTOPi CTaHiB Ta
BHMKOPHUCTHO J1J11 OIITUMAJIbHOTO KEPYBAaHHS LIMMU NIpoliecamu. Po3po6sieHo aropuTMu ONTHMaIbHOTO KEPYBaHHS
i3 3acTocyBaHHSIM y3araJlbHEHOrO METOAy MHOKHUKIB JlarpaHa Ta MeTOLy AMHAMI4HOrO IIPOrpaMyBaHHSL.
BukoHaHO KOMII'IOTEpHE MOJIEJII0BAHHS aITOPUTMIB KEPYBaHHS Ta [TOOYL,0BAHO ONTUMAaJbHI TPAEKTOPIi pyxy

IIpOLIeCiB Ha 33JaHOMY YaCOBOMY iHTepBaJi Ta i3 BpaxyBaHHSIM OOMeXXeHb Ha 3MiHHi.



2. The thesis is aiming to analysis and solving the problem of mathematical model building for economic processes
in transition and their application to optimal control of the processes selected:the process of transforming the
property relations and inflation. As a result of thorough analysis of conditions relevant to the processes
implementation it was found that they are influenced by a number of disturbances of various nature in the form of
unstable legal system, fleeing of capital abroad, ruining earlier existed economic and financial relations between
enterprises, payment delays, and many other. Most of the disturbances are of stochastic nature what requires
application of modern techniques of optimal filtering and control.
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