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2. Suboptimal control of multiconnected stochastic plants based on Bayesian approach

Pedepar:

1. Incepraliiio prucBs9eHO BUPIIIEHHIO HAYKOBOi IIPOGIEMU CTBOPEHHS HOBUX METOZiB CyOOIITUMAJIbHOTO
KepyBaHHs 0araTo3BsI3HMMU CTOXaCTUYHUMU 00’'€KTaMU Ha OCHOBI 6aiieciBCbKOro nigxony. ICTOTHY yBary
NpuIiseHo nNuTaHHaM penykuii ARMAX ta RARMAX-Mopesneit, 0 BAKOPUCTOBYIOTLCS B KOHTYPax KEPyBaHHA, Ta
IIOTOYHOI KOPEKIii ix mapameTpiB 3 BUKOPUCTAHHSIM 0aile€CiBCbKOTO OLiHIOBaHHS. PO3IJIsSIHYTO 3a/1a4i CUHTE3y
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cTpareriil. JJoKlIaJHO PO3IJISIHYTO MPO6JieMy CyOOIITUMAIbHOTO KEPYBaHHS NIPOL,ECAMU 3 Pi3HUMU TUIIAMU
0OMe>KeHb Ha 3MiHHI CTaHy Ta KEPYBaHHS. 3alIpOIIOHOBAHO Ta OOIPYHTOBAHO IIiJIXiJ| 10 CUHTE3Y JeleHTPasi30BaHuX
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2. The thesis is devoted to solve scientific problem of creating new methods of suboptimal control for
multiconnected stochastic plants based on Bayesian approach. The basic attention is given to questions of
reduction for ARMAX and RARMAX-models in control systems and parameter tracking based on Bayesian
estimation. The problems of recursive procedures design for parameter and state of stochastic linear and
quadratic prediction models were considered. The complex of suboptimal control methods for quazistationary
plants based on search of stochastic-equivalence, cautious and mixed strategies was proposed. The problem of
suboptimal control for processes with various types constraints on the state and control variables was considered.
An approach to decentralized control system design which are robust to interconnection disturbances between
local subsystems, i.e. for systems retain guarantee asymptotical stability and suboptimalness was proposed and
investigated. The dissertation results can be used in design of digital control systems for multiconnected
quazistationary processes.
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