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Tema gucepranii:

1. Ontumiszanis Ta ineHTrudikanis MapKOBChKUX IIPOLECiB PUNUHSTTS 6araTOKpUTEPialbHUX pillleHb 3 OGHUM

€prognuiyHuM KjiaCcom

2. Optimization and identification of markov processes multi-criteria decision making with single ergodic class

Pedepar:

1. pllucepraniiina po60Ta IpUCBAYEHA TPOOIEMI IPUMHATTS 6araTOKpUTEPiaIbHUX PillleHb Y CEPEOBUIL 3i
CKiHYEHHOIO KIJIbKICTIO CTaHIB, 3MiHa SIKUX € MAPKOBCHKUM IIPOLIECOM. Y3arajbHEHO KJIaCU4YHY 33134y
MapKOBCBKOTO NPOLECY IPUAHATTS PillleHHS 3a OHUM KPUTEPieM 17151 6araTOKpUTEPiaIbHOTO BUNIAJIKY.
Po3pob6seHo y3arasbHeHUN aaropuTm XoBapaa AJ1st 6araToKpUTepiaabHOrO BUNAMKY [J1sS1 MOZEJli MapKOBCBKOTO
[IpoLIeCy IPUIHSATTS pillleHb 3 OIHUM €ProiUYHMUM KJIACOM CTaHiB. [100yZ0BaHO HOBi CTAaTUCTUKU Ta
HellapaMeTPUYHi KpUTepii OLiHKY BXiTHUX NaHUX HA HE3aJIEKHICTb [1714 aHai3y BXiIHUX JAHUX MOJesen
MapKOBCBKUX IPOLECIB IPUNAHATTS Pilll€Hb.

2. The thesis is dedicated to the problem of multi-criteria decision making in the random system with finite
number of states and where Markov process describe evolution of states. The thesis extends a classic problem of
Markov processes single-criteria decision making to the multi-criteria case. Generalized Hovard's algorithm found



for Markov process multi-criteria decision making model with single ergodic class. New statistics and
nonparametric independency check criteria for input data are built which could be used for analysis of Markov
decision making process models input data.
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