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V. BimomocTi npo guceprauiio
Mosga guceprarii:
Koau TemaTHYHHUX PYOPHK: 28.29.01

Tema gucepranii:
1. MiHOpaHTHI MeTOAM I7106aIbHOI CTOXaCTUYHOI ONTUMI3arii

2. Minorant methods for global stochastic optimization

Pedepar:

1. lucepTaliito npucBsiY€HO PO3p0O1Ii METOIiB PO3B'SI3aHHS 3a71a4 I7106aIbHOI CTOXaCTUYHOI ONTHMi3allii. ¥ po6oTi
BBE€JI€HE IOHSTTS CTOXaCTUYHOI JOTMYHOI MiHOpaHTU (YHKIIiI i po3BUHEHE iX yncieHHs. Takoxx po3pobseHe
y3araJibHeHHSI MeTOAy r106anbHOi ontuMisaliii [TissBCbKOTo 111 pO3B'sI3aHHS 33/1a4 CTOXACTUYHOI I7106a1bHO]
onTuMizallii Ta po3po6seHo nekinbka Mogudikaliii CTOXaCTUYHOIO METOAY T'ijIOK Ta MEX 3 MIHOPaHTHUMU

OlliHKaMU 3Ha4yeHb 11i7bOBOI PYHKIIii HAa MITMHOXUHAX i JoBeJeHa iX 30DKHICTb.

2. The dissertation is dedicated to the development of methods of solution of stochastic global optimization
problems. In the work a concept of a stochastic tangent minorant of a function is introduced and advanced
calculus of it is developed. Also Pijavskii's global optimization method is generalized for solution of stochastic
global optimization problems and in the work some new versions of a stochastic branch and bound method with
minorants estimates of the criterion function on branches are developed and their convergence is proved.
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