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4. JI>kepeJia Ta HanpsimMu piHaHCYBaHHA

IligcraBa aJj1s npoBeAeHHs PooiT: 34 - HOroBip (3aMOBJIEHHS) 3 LIEHTPAJIbHUM OPTaHOM BMKOHABYO] BIa1, aKaZieMi€io HayK

(roJ1I0BHMMU PO3MOPSIAHUKAMU OI0IKETHUX KOIITIB Ha TpoBeaeHHs HIIKP)
KIIKBK:

Hanpsm ¢inancyBaHHs:

J>kepesia piHaHCYBaHHS

5. HaykoBo-TexHi4YHa poooTa



Hasga po6oTH (YKp)

Po3po6uTy MeToAN OL[iHIOBAaHHS Ta ONTHMI3alii mapameTpiB CTOXaCTUYHUX CUCTEM 3i CJ1Ia6KOI0 Ta CHUIIBHOIO 3aJIESKHICTIO.

Ha3zBa po6oTu (aHrJI)

Developement of the parameter estimation and optimization methods for the stochastic systems with weak and strong
dependency.

Pedepar (yxp)

Po3po6ieHi i 06rpyHTOBaHi METOIU OLHIOBAaHHS Ta ONTHUMI3alii MapaMeTpiB CTOXaCTMYHUX CUCTEM 3i CIa6KOI0 Ta CHIIBHOIO

3aJIE€KHICTIO; LOCIIIIKEHO MOKJIMBOCTI iX 3aCTOCYBaHHS [JIs1 PO3B'A3Ky 3a7a4 [1apaMEeTPUYHOrO i HEITApaMEeTPUYHOTO OLiHIOBaHHS.
Pedepar (aHrI)

The parameter estimation and optimization methods for the stochastic systems with weak and strong dependency were
developed and substantiated; the feasibility for their applications in the parametric and nonparametric estimation problems was
investigated.

Inpexc YIK: 519.711.3, 519.21

Kopu TemarnuHux pyopuk HTI: 28.17.19
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