O6J1ikoBa kKapTka HIJIKP

Jep>kaBHuH 06J1ikoBHI HOMep: 0224U031519
Jep>kaBHuUM peecrpaniiinuii Homep: 0121U109630

Bigkpura

Iara peecrpamnii: 07-05-2024

1. ETaniy BUKOHAHHS

Homep eTtamy: 1

Hassa erany: Po3po6uTi po6acTHi METOM HEJiHITHOTO Ta KBAaHTUJIBHOTO PETrpeciliHOro aHastizy i CTOXaCTUYHUX CUCTEM 32

HasIBHOCTI anpiopHUX 06MEXXEHDb Ha HEBiZOMi IIapaMeTpu
ITowaToxk eramy: 01-2021
3akiHueHHs eTtany: 12-2023

Bup, 3BiTHOTO ZOKyMeHTa: OCTaTOYHUH 3BiT

2. BukoHaBeupb

HasBa opranisanii: [HcTUTYT KiGepHeTuky imeHi B. M. I'mymkoBa HarjioHanpHoI akagemii Hayk Ykpainu
Kog, €PIIOY /IIIH: 05417176

MignopsaxoBanicTe: HallioHanbHa akanemis Hayk YKpaiHu

Agppeca: npocnekT Akazemika ['mymkosa, 6yz. 40, M. Kuis, KuiBceka 06:1., 03187, YkpaiHa

Tenedon: 380445262008

Tenedon: 380445264178

E-mail: incyb@incyb kiev.ua

WWW: http://incyb.kiev.ua/

3. Bnacuuk peayabtatiB HIJIKP (nmpoayKiiii)

HasBa oprasnisanii: [HcTUTYT KiGepHeTuky imeHi B. M. I'mymkoBa HarjioHanpHOI akagemii Hayk Ykpainu
Kog, €JIPTIOY /ITTH: 05417176

Agppeca: npocnekT Axagemika ['ymkoBa, 6yz. 40, m. Kuis, 03187, Ykpaina

MignopsiaxoBanicTs: HallioHanbHa akanemis Hayk YKpaiHu

Tesnedon: 380445262008

Tenedon: 380445264178

E-mail: incyb@incyb.kiev.ua

WWW: http://incyb.kiev.ua/

4. JI>kepesia Ta HanpssMU (piHaHCYBaHHA

IligcTaBa aJ1s IpoBeAeHHs POOIT: 34 - IOTrOBip (3aMOBJIEHHS) 3 LIeHTPAJIbHUM OPIraHOM BUKOHABYOI B/IaM, aKaieMi€lo HayK

(ro;10BHMMH PO3NOPSIAHMKAMYU OI0IKETHUX KOIITIB HAa poBeaeHHs HIIKP)

KIIKBK: 6541030



Hampsm ¢inancyBaHHS: 2.2 - IPUKJIATHI JOCIiAKEHHS i pO3po6KU

J>kepesia piHaHCYBaHHS

I>xkepedio dinancyBaHHS: 7713 - KOIITU JEP>KOIOAKETY

daxTuynmii o6csar GpinancyBaHHs 3a 3BiTHHH eTamn: 3325.608 TuC. TPH.
5. HaykoBo-TexHi4Ha poooTa

Hasga po6oTH (YKp)

p03p06I/ITI/I pO6aCTHi METOIN HeJIiHIMHOTO Ta KBAaHTUJIbHOTO perpeciﬂHoro aHaﬂisy AJis1 CTOXaCTUYHUX CUCTEM 3a HasIBHOCTi

anpiopHUx oOMeXeHb Ha HEBiloMi mapameTpu

Ha3sBa po6oTHu (aHrJI)

Develop robust methods of nonlinear and quantile regression analysis for stochastic systems in the presence of a priori

constraints on unknown parameters

Pedepar (yxp)

O6'exT pmocuimkeHHs: EKOHOMiYHi, €KOJIOTiYHi Ta TexXHOJIOTiYHi ckiafgHi cuctemu. [Ipobsemu omnrumisaiii Ta po6acTHOro
OLiHIOBaHHS, OINTHMMAJILHOTO KEPYBAaHHS BUIIQAKOBMMH IPOLLECAMU Ta IIOJISIMH, MOJEJIIOBAHHS CTOXAaCTUYHMX CHCTEM. Mera
po6oTu: Po3pobuTy NMPUHIMIIOBO HOBi METOAM HEJIHIHHOrO Ta ONYKJIOrO CTOXaCTUYHOrO Ta PErpeciiiHoro aHamisy s 3agad
pPO6GACTHOrO HEJHIHOTO Ta HermapamMeTPUYHOIO OLIHIOBAHHS, MOJEJIIOBAHHS PiBHOBAr, CTOXAaCTHUYHOI ONTUMI3alii i MPUAHSTTS
ONTUMAJIbHUX PilleHb B YMOBAaX PU3MKy Ta HEBU3HAYEHOCTi. MeTOnu MOCIIIKEHHS: METOAM HEJIIHIHOTO HEerJaIkoro aHaimisy,
ONYKJIOTO Ta HEOMYKJIOTO CTOXaCTUYHOTO MPOrPaMyBaHHS, METOAW MPOTHO3YBAHHS, CTAaTUCTUYHOTO OLHIOBAaHHS Ta
ONTUMAJIbHOTO KEPYBAaHHS BUIIQJIKOBUMH IIPOLIECAMHU Ta IOJISIMM, METOIOU BEJIMKAX yXWJ€Hb. PesynbTatu Ta iX HOBU3HA: 1.
3anpornoHOBaHi KOHCTPYKUil mMojiefpanbHUX KOTEPEHTHMX Mip PU3HMKYy [JIs1 YMOB HEBM3HAUYEHOCTI 3 MHOXHMHOIO
HeopHO3HayHOCTi. OTpUMaHi yMOBH, 3a SIKMX iX OOYMCJIEHHS, 2 TaKOXX pOoOacTHA 3a PO3MOJiIOM ONTUMI3alis noprdesns 3a
CIIiBBiJHOLIEHHSIM “3UCK-PU3UK’ 3BOISTHCS IO 33/ay JIiHIMHOTrO nmporpamyBaHHs. 2. JlociimkeHi 3amadi po6acTHOI CTOXaCTUYHOI
ONTHMI3alii 3 €MIIPUYHOI (QYHKILIE PHU3MKY 3a CIOCTEPEXEHHSMU OJHOPIZHOTO BUIAIKOBOro mojsl. OTPMMaHO yMOBU
KOHCHUCTEHTHOCT] ii eMMipu4HOi OLiHKM Ta MIBUAKICTb 30DKHOCTI. 3. Po3po6seHi meToan pobacTHOrO OLiHIOBaHHSI HEBiOMUX
rapameTpiB poO3MOfiliB 32 OOMEXXeHb Ha iXHi MOMEHTM Ta KBAaHTWJIi, 3aCTOCOBHI /10 PO3B'SI3aHHS MPUKJIA[HUX €KOHOMIUYHUX Ta
TexHiYHUX MpobieM. 4. Po3pobseHo HOBUII miAxim o onTumizauii HaAiMHOCTI 3 BUKOPUCTAaHHSIM Mipu pusuky CVaR Ta
imoBipHOCTi bPOE. 3acToCcOoBaHUI [i71s1 OLiHIOBAaHHSI PU3MKY BTPAT BpOKalo HA MEBHIiN NMOCiBHiM miomi. 5. Po3po6ieHo HOBUI
MiAXiz 1718 OLiHIOBaHHS MapaMeTpiB MOJIeJIEN PEerpecii 3 NepeMUKaHHAMMY, 1€ He3aJIeXKHOI0 3MIiHHOIO € 4ac, i3 3aCTOCYBaHHAM [0
BUJIiIEHHS TPEHAYy HecCTaljoHapHUX 4YacoBUX pspniB. 6. JocrimkeHi 6araTOHOMEHKJIATypHI Mojesi Teopii 3amaciB 3
6araTOKOMIIOHEHTHUMHU KEePOBaHUMU CTOXaCTUYHUMU IIpoliecamu. Bu3HaueHO CTPYKTypy ONTHUMAaJIbHOI CTpaTerii [jis Takux

CHUCTEM.
Pedepar (aHrI)

Object of research: Economic, ecological and technological complex systems. Problems of optimization and robust estimation,
optimal control of random processes and fields, modeling of stochastic systems. Objectives: to develop fundamentally new
methods of nonlinear and convex stochastic and regression analysis for problems of robust nonlinear and nonparametric
estimation, modeling of equilibria, stochastic optimization and optimal decision-making under uncertainty. Research methods:
methods of non-linear non-smooth analysis, convex and non-convex stochastic programming, methods of forecasting,
statistical evaluation and optimal control of random processes and fields, methods of large deviations. Results and their novelty:
1. Constructions of polyhedral coherent risk measures for uncertainty conditions with ambiguity set are introduced. The
obtained conditions under which their calculation, as well as distributionally-robust portfolio optimization by revenue-risk ratio,
are reduced to linear programming problems. 2. Investigated problems of robust stochastic optimization with an empirical risk
function by observations of a homogeneous random field. The conditions of consistency of its empirical evaluation and the
convergence rate were obtained. 3. Developed methods of robust estimation of unknown distribution parameters under
constraints on their moments and quantiles, applicable to applied economic and technical problems. 4. A new approach to



reliability optimization using CVaR measure and bPOE probability was developed. It is used to estimate the risk of crop loss on a
sown area. 5. A new approach was developed for estimating the parameters of regression models with switches, where the
independent variable is time, with application to trend selection of non-stationary time series. 6. Investigated multi-
nomenclature models of reservation theory with multi-component controlled stochastic processes. The structure of the optimal
strategy for such systems is defined.

Inpexc YIK: 519.23 /.25, 519.21

Kozu temarnynux pyopuk HTI: 27.43.51
6. HaykoBo-TexHiyHa npoaykuis (HTII)

HTII 1

Ha3sBa npoaykuii (yKp): MeToiu Ta aropuTMU pO3B’sI3aHHS HEJIiHIHUX 3a71a4d CTOXaCTUYHOI onTuMisaliii Ta ineHTudikarii
Hassa npoaykuii (aurJi): Methods and algorithms for solving nonlinear problems of stochastic optimization and identification
OuikyBaHi pe3yJybTaTi: MeTonu, Teopii

T'anyss 3acTocyBaHHS: B eKOHOMIYHHMX Ta TEXHIYHUX CUCTEMAX, 10 PYHKI[IOHYIOTh B yMOBaxX PU3UKY Ta HEBU3HAYEHOCTI

Onuc npozykuii (ykp): HoBi MareMaTin4Hi METOIM Ta aJIFOPUTMU [J1 OLIHKY PU3MKY i PO3B’I3aHHS HEJIiHIMHNX 337124
CTOXaCTUYHOI onTuMisauii # izenTudikauii 17151 BUpillIeHHS CKIaHUX IPO6JIEM 3 HEBU3HAYEHOCTSIMU Y CPepi EKOHOMIKHU, TEXHIKU

Ta 6ioJIorii

ComianbHO-eKOHOMIYHa crpsimoBaHicTs HTII: CripsiMoBaHa Ha NIPUIHSTTS ePeKTUBHUX (ONTUMAJbHUX) pillleHb B €KOHOMILIi Ta

TEXHIl]i, 0 CYTTEBO BIJIMBAIOTh Ha COL}iaJIbHO-€KOHOMIYHY cepy CyCIibCTBa
Crapgis 3aBepmenocti HTII: 3sit no HIIJKP

Bruposagskenns HTII: He BoposamkeHo

Crpoku BrnpoBamykeHHs: 01.202412.2024

Bupo6HuK npoaykuii: IHCTUTYT KibepHeTuKY iMeHi B.M.I'mymkoBa HAH Ykpainu
CnosxkuBavi npoaykuii: ycranosu MOH ta HAH Ykpainu

IlepcriekTHBHI pUHKH: YKpaiHa

IIpaBa iHTeeKTyasIbHOI BJIACHOCTI: 32 JOrOBOpaMu

®opmu Ta ymoBH nepegaui npogykuii: CriiieHi HIJIKP, 3a moroBopamu
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8. 3BiTHa JOKyMeHTalLisl

KinpKicTe cTOpiHOK B 3BiTi: 105

Mosga 3BiTy: YKpaiHCbKa

YMoBH nomupeHHst B YKpaiHi: 3a60poHeHO
YMoBH nepegadvi iHuM KpaiHam: 3a60pOHEHO

KinpkicTs daiinis y 3BiTi: 1
9. 3aKJII0YHI BiOMOCTi
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