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Pedepar:

1. IucepTarito npucBsSYEHO PO3pOOLIi METO/IB PO3B'I3aHHS 3a71a4 I7106a/1bHOI CTOXaCTUYHOI ONTHMI3aLii. ¥ po6oTi
BBEJI€HE TIOHATTSI CTOXaCTUYHOI JTOTUYHOI MiHOpaHTU (PyHKLIi i po3BUHEHE iX YncIeHHs. TakoxX po3pobieHe
y3arajJlbHeHHsI MeToAy I106abHOi ontuMizauii [TissBCbKOTro 1111 pO3B'sS3aHHS 33/1a4 CTOXaCTUYHOI I7106a71bHO]
onTumiszallii Ta po3po6seHO JeKinbka Mogudikaliii CTOXaCTUYHOIO METOAY TiJIOK Ta MEX 3 MiIHOPaHTHUMU
OL[iHKaMU 3Ha4€Hb 11iNboBOi (PYHKIIil Ha MiTMHOXMHAX i OBEEHA iX 301KHICTb.

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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