
ÐÅÔÅÐÀÒÈ ABSTRACTS

Ê²ÁÅÐÍÅÒÈÊÀ CYBERNETICS

ÓÄÊ 519.8

Ð³âíîâàãà Êóðíî–Íåøà â óìîâàõ àñèìåòðè÷íî¿ íåâèçíà÷åíîñò³ ÿê óçàãàëüíåíà ð³âíîâàãà

Êóðíî–Øòàêåëüáåðãà–Íåøà / Ãîðáà÷óê Â.Ì. // Êèáåðíåòèêà è ñèñòåìíûé àíàëèç. — 2007. — ¹ 4.

— Ñ. 3–10.

Äîñë³äæóºòüñÿ âïëèâ âèïàäêîâîñò³ âèïóñêó íà ñïîä³âàí³ ðèíêîâ³ âèïóñê ³ ö³íó, à òàêîæ íà âèïóñêè

òà ïðèáóòêè ô³ðì. Äîâåäåíî, ùî àñèìåòð³ÿ âçàºìîä³¿ îñ³á, ÿê³ ïðèéìàþòü ð³øåííÿ, çîêðåìà àñèìåòð³ÿ

íåâèçíà÷åíîñò³, ìîæå áóòè ïðè÷èíîþ ïåðåâàã ë³äåðà òà ïðèçâîäèòè äî óçàãàëüíåíèõ ð³âíîâàã

Êóðíî–Øòàêåëüáåðãà–Íåøà. Á³áë³îãð.: 12 íàçâ.

UDC 519.8

An asymmetric Cournot–Nash equilibrium under uncertainty as a generalized Cournot–

Stackelberg–Nash equilibrium / Gorbachuk V.M. // Kibernetika i sistemny analiz. — 2007. — N 4. —

P. 3–10.

The impact of a random output on the expected market output and price and also on the outputs and prof-

its of companies is investigated. It is proved that the asymmetry of interactions between decision makers, in

particular, the asymmetry of uncertainty can lead to the advantage of a leader and can lead to generalized

Cournot-Stackelberg-Nash equilibriums. Refs: 12 titles.

ÓÄÊ 519.713.4

Ì³í³ìàëüí³ íóëüîâ³ ñëîâà äëÿ ìàòðèöü äðóãîãî ïîðÿäêó / Ðèñöîâ ².Ê. // Êèáåðíåòèêà è ñèñòåìíûé

àíàëèç. — 2007. — ¹ 4. — Ñ. 10–18.

Îòðèìàíî òî÷íó îö³íêó äîâæèíè ì³í³ìàëüíîãî íóëüîâîãî ñëîâà (ïîñë³äîâíîñò³), ÿêà äîð³âíþº q � 2,

äëÿ êâàäðàòíèõ ìàòðèöü äðóãîãî ïîðÿäêó ç åëåìåíòàìè ç³ ñê³í÷åííîãî ïîëÿ GF q( ). Ïîêàçàíî, ùî ïðîáëåìà

â³äïîâ³äíîñò³ äëÿ ìàòðèöü ç ðàö³îíàëüíèìè åëåìåíòàìè àëãîðèòì³÷íî íåðîçâ’ÿçíà. Á³áë³îãð.: 7 íàçâ.

UDC 519.713.4

Minimal zero words of second order matrices / Rystsov I.K. // Kibernetika i sistemny analiz. — 2007. —

N 4. — P. 10–18.

The exact estimate equal to q+2 is given for the length of a minimal zero word (sequence) of 2 x 2 matri-

ces over the finite field GF q( ). It is also proved that the correspondence problem is undecidable for 2 x 2 matri-

ces with rational elements. Refs: 7 titles.

ÓÄÊ 004.032.26+004.422.632.2+004.424.4

Âåêòîðí³ ïðåäñòàâëåííÿ äëÿ åôåêòèâíîãî ïîð³âíÿííÿ ³ ïîøóêó ñõîæèõ ðÿäê³â / Ñîêîëîâ À.Ì. //

Êèáåðíåòèêà è ñèñòåìíûé àíàëèç. — 2007. — ¹ 4. — Ñ. 18–38.

Çàïðîïîíîâàíî ñïîñ³á àïðîêñèìàö³¿ êëàñè÷íî¿ â³äñòàí³ ðåäàãóâàííÿ ì³æ ñèìâîëüíèìè ðÿäêàìè,

ùî áàçóºòüñÿ íà ïåðåòâîðåíí³ ðÿäê³â ó âåêòîðè, ÿê³ íàëåæàòü ïðîñòîðó ç ìåòðèêîþ, ÿêà ëåãêî

îá÷èñëþºòüñÿ. Â³í çáåð³ãàº áëèçüê³ñòü ðÿäê³â é îá÷èñëþºòüñÿ øâèäøå, í³æ âèõ³äíà â³äñòàíü.

Ðîçðîáëåíèé q-ãðàìíèé ìåòîä àïðîêñèìàöi¿ âiäñòàíi ðåäàãóâàííÿ ³ äâi éîãî ðàíäîìiçîâàíi âåðñ³¿

ïîêðàùóþòü ÿê³ñòü àïðîêñèìàöi¿ ïîðiâíÿíî ç îïèñàíèìè ðàí³øå ìåòîäàìè. Á³áë³îãð.: 20 íàçâ.

UDC 004.032.26+004.422.632.2+004.424.4

Vector representation for an effective comparison of and search for similar strings / Sokolov A.M. //

Kibernetika i sistemny analiz. — 2007. — N 4. — P. 18–38.

A method is proposed for approximation of the classic edit distance between strings. The method is based

on a mapping of strings into vectors belonging to a space with an easily calculable metric. The mapping pre-

serves the similarity of strings and computes new distances faster then the initial ones. The developed q-gram

method of approximation of edit distances and its two randomized versions improves the approximation quality

in comparison with well-known results. Refs: 20 titles.

ÓÄÊ 519.1

×èñëî öèêë³÷íî íåñêîðî÷óâàíèõ ñë³â â àëôàâ³ò³ â³ëüíî¿ ãðóïè ê³íöåâîãî ðàíãó / Êîãàíîâ Ë.Ì. //

Êèáåðíåòèêà è ñèñòåìíûé àíàëèç. — 2007. — ¹ 4. — Ñ. 39–48.

Ïîêàçàíî, ùî íåçàëåæíî îòðèìàíà ôîðìóëà â ³íøèõ ðîáîòàõ äëÿ ÷èñëà öèêë³÷íî íåñêîðî÷óâàíèõ

ñë³â äîâæèíè n â ñèìåòðè÷íîìó àëôàâ³ò³ â³ëüíî¿ ê³íöåâîïîðîäæåíî¿ ãðóïè ðàíãó k ³ ôîðìóëà Ó³òí³ äëÿ

õðîìàòè÷íîãî ìíîãî÷ëåíà ïðîñòîãî öèêëó, ÿêèé íå ïåðåòèíàº ñàì ñåáå, äîâæèíè n ïî çì³íí³é � âçàºìíî

âèâîäÿòüñÿ îäíà ç äðóãî¿ ïðè � � 2k. Íåîáõ³äí³ á³ºêö³¿ â³äð³çíÿþòüñÿ ó âèïàäêó ïàðíîãî òà íåïàðíîãî

çíà÷åíü n. ²ë.: 3. Á³áë³îãð.: 15 íàçâ.

UDC 519.1

The number of cyclically reduced words in the alphabet of free group of finite rank / Koganov L.M. //

Kibernetika i sistemny analiz. — 2007. — N 4. — P. 39–48.

It is shown that the independently obtained formula for the number of cyclically reduced words of length

n in a symmetric alphabet of a finitely generated free group of rank k and the Whitney’s formula for chromatic

polynomial with variable � of a simple nonself-intersecting cycle of length n are mutually deducible one from

the other for � � 2k. The necessary bijections differ for even and odd values of n. Figs: 3. Refs: 15 titles.

ISSN 0023-1274. Êèáåðíåòèêà è ñèñòåìíûé àíàëèç, 2007, ¹ 4 189



ÑÈÑÒÅÌÍÈÉ ÀÍÀË²Ç SYSTEMS ANALYSIS

ÓÄÊ 536.24

Ðîçâ’ÿçóâàííÿ ãðàíè÷íèõ îáåðíåíèõ çàäà÷ äëÿ ïàðàáîë³÷íèõ áàãàòîêîìïîíåíòíèõ ðîçïîä³ëåíèõ

ñèñòåì / Ñåðã³ºíêî ².Â., Äåéíåêà Â.Ñ. // Êèáåðíåòèêà è ñèñòåìíûé àíàëèç. — 2007. — ¹ 4. —

Ñ. 49–73.

Äëÿ ðÿäó êîìïëåêñíèõ îáåðíåíèõ çàäà÷ â³äíîâëåííÿ ïàðàìåòð³â áàãàòîêîìïîíåíòíèõ

ïàðàáîë³÷íèõ ðîçïîä³ëåíèõ ñèñòåì çàïðîïîíîâàíî îá÷èñëþâàëüí³ àëãîðèòìè ðåàë³çàö³¿ ãðàä³ºíòíèõ

ìåòîä³â íà îñíîâ³ ðîçâ’ÿçêó ïðÿìèõ ³ ñïðÿæåíèõ çàäà÷ ó ñëàáêèõ ïîñòàíîâêàõ. Çàïðîïîíîâàíèé ï³äõ³ä

âèêëþ÷àº íåîáõ³äí³ñòü ÿâíî¿ ïîáóäîâè ôóíêö³îíàë³â Ëàãðàíæà òà âèêîðèñòàííÿ ôóíêö³é Ãð³íà.

Á³áë³îãð.: 11 íàçâ.

UDC 536.24

Solution of inverse boundary problems as applied to multicomponent parabolic distributed systems /

Sergienko I.V., Deineka V.S. // Kibernetika i sistemny analiz. — 2007. — N 4. — P. 49–73.

Computational algorithms are proposed for supporting gradient methods on the basis of solution of direct

and adjoint problems in weak formulations as applied to a number of inverse problems of restoration of param-

eters of multicomponent parabolic distributed systems. The proposed approach eliminates the necessity of con-

struction of Lagrange functionals in explicit form and the use of Green functions. Refs: 11 titles.

ÓÄÊ 519.61

Ïñåâäîîáåðíåííÿ â çàäà÷àõ êëàñòåðèçàö³¿ / Êèðè÷åíêî Ì.Ô., Äîí÷åíêî Â.Ñ. // Êèáåðíåòèêà è

ñèñòåìíûé àíàëèç. — 2007. — ¹ 4. — Ñ. 73–92.

Ðîçãëÿíóòî çàäà÷ó êëàñòåðèçàö³¿ âåêòîðíèõ ñïîñòåðåæåíü çà ã³ïåðïëîùèíàìè. Çàïðîïîíîâàíî òà

ðîçãëÿíóòî ð³çí³ âàð³àíòè «â³äñòàíåé â³äïîâ³äíîñò³», âêëþ÷àþ÷è âàð³àíò àëãåáðà¿÷íîãî Jack Knife’ó.

Åôåêòèâí³ñòü, êîíñòðóêòèâí³ñòü òà ÿâíèé âèãëÿä ôîðìóë ó â³äïîâ³äíèõ ðîçãëÿäàõ çàáåçïå÷óºòüñÿ

çàñòîñóâàííÿì òåõí³êè ïñåâäîîáåðíåííÿ, â òîìó ÷èñë³ ó âèãëÿä³ òåîð³¿ çáóðåííÿ ïñåâäîîáåðíåííÿ.

Íàâåäåíî ðåçóëüòàòè, âàæëèâ³ äëÿ çàñòîñóâàíü ùîäî ïñåâäîîáåðíåííÿ òà ïîâ’ÿçàíèõ ç íèì îïåðàòîð³â.

Á³áë³îãð.: 11 íàçâ.

UDC 519.61

Generalized inverse in clustering problems / Kirichenko N.F., Donchenko V.S. // Kibernetika i sistemny

analiz. — 2007. — N 4. — P. 73–92.

The problem of clustering vectorial observations on hyperplanes is investigated. Different variants of

“correspondence distances” are proposed and investigated, including the algebraic Jack Knife one. The effi-

ciency, constructivity, and explicit form of formulas are provided with the help of the generalized inverse tech-

nique including the generalized inverse disturbance theory. Results concerning the generalized inverse and re-

lated operators that are important for applications are presented. Refs: 11 titles.

ÓÄÊ 65.012.122

Îïòèì³çàö³ÿ ðîáîòè áàãàòîêàíàëüíî¿ ñèñòåìè ìàñîâîãî îáñëóãîâóâàííÿ ç³ çì³ííîþ ê³ëüê³ñòþ

ïðèñòðî¿â / ²âàíåøê³í Î.². // Êèáåðíåòèêà è ñèñòåìíûé àíàëèç. — 2007. — ¹ 4. — Ñ. 92–101.

Äîñë³äæåíî áàãàòîêàíàëüíó ïóàñîí³âñüêó ñèñòåìó ìàñîâîãî îáñëóãîâóâàííÿ (ÑÌÎ) ç âòðàòàìè,

çì³ííîþ ê³ëüê³ñòþ ïðèñòðî¿â òà àäèòèâíèì ïîêàçíèêîì ÿêîñò³ ðîáîòè. Â ÿâíîìó âèãëÿä³ îòðèìàíî âñ³

îñíîâí³ õàðàêòåðèñòèêè äîñë³äæåíî¿ ÑÌÎ. Á³áë³îãð.: 6 íàçâ.

UDC 65.012.122

Optimization of operation of a multiserver queuing system with a variable number of devices /

Ivaneshkin A.I. // Kibernetika i sistemny analiz. — 2007. — N 4. — P. 92–101.

A multiserver Poisson queuing system with a variable number of devices and an additive quality func-

tional is investigated. All major characteristic of the system are obtained. Refs: 6 titles.

ÓÄÊ 519.854

Äåðåâîâèäíà äåêîìïîçèö³ÿ ³ çàäà÷³ äèñêðåòíî¿ îïòèì³çàö³¿ (Îãëÿä) / Ùåðáèíà Î.Î. // Êèáåðíåòèêà

è ñèñòåìíûé àíàëèç. — 2007. — ¹ 4. — Ñ. 102–118.

Íàâåäåíî ìîæëèâîñò³ âèêîðèñòàííÿ ìåòîä³â äåðåâîâèäíî¿ äåêîìïîçèö³¿ ó äèñêðåòí³é îïòèì³çàö³¿

òà îñíîâí³ ìàòåìàòè÷í³ ðåçóëüòàòè ö³º¿ ãàëóç³. ²ë.: 6. Á³áë³îãð.: 101 íàçâà.

UDC 519.854

Tree decomposition and discrete optimization problems: A review / Shcherbina O.A. // Kibernetika i

sistemny analiz. — 2007. — N 4. — P. 102–118.

This paper is a review of possibilities of using the tree decomposition approach for discrete optimization

and contains relevant mathematical results. Figs: 6. Refs: 101 titles.

ÓÄÊ 519.852:519.876

Àíàë³ç âëàñòèâîñòåé ë³í³éíî¿ ñèñòåìè ìåòîäîì øòó÷íèõ áàçèñíèõ ìàòðèöü / Êóä³í Â.²., Ëÿøêî Ñ.².,

Õð³òîíåíêî Í.Â., ßöåíêî Þ.Ï. // Êèáåðíåòèêà è ñèñòåìíûé àíàëèç. — 2007. — ¹ 4. — Ñ. 119–127.

Íà îñíîâ³ ôîðìóë çâ’ÿçêó åëåìåíò³â ìåòîäó â ñóì³æíèõ áàçèñíèõ ìàòðèöÿõ çàïðîïîíîâàíî

ïðîöåäóðó çíàõîäæåííÿ ðîçâ’ÿçêó ñèñòåìè ë³í³éíèõ àëãåáðà¿÷íèõ ð³âíÿíü òà ôîðìóëó àíàë³òè÷íîãî

ïðåäñòàâëåííÿ çàãàëüíèõ ðîçâ’ÿçê³â â³äïîâ³äíî¿ ñèñòåìè ë³í³éíèõ àëãåáðà¿÷íèõ íåð³âíîñòåé ó âèïàäêó

íåâèðîäæåíîñò³ ìàòðèö³ îáìåæåíü. Á³áë³îãð.: 3 íàçâè.
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UDC 519.852:519.876

Analysis of the properties of a linear system using the method of artificial basis matrices / Kudin V. I.,

Lyashko S.I., Khritonenko N.V., Yatsenko Yu.P. // Kibernetika i sistemny analiz. — 2007. — N 4. —

P. 119–127.

Formulas relating elements of the method in adjacent basis matrices are used to solve a system of linear

algebraic equations and to represent analytically the general solutions to the corresponding system of linear al-

gebraic inequalities for a nondegenerate constraint matrix. Refs: 3 titles.

ÓÄÊ 519.8

Êðèòåð³é ñò³éêîñò³ îäí³º¿ ëåêñèêîãðàô³÷íî¿ áóëüîâî¿ çàäà÷³ îïòèì³çàö³¿ / Ãóðåâñüêèé ª.ª.,

ªìåë³÷åâ Â.Î., Êóçüì³í Ê.Ã. // Êèáåðíåòèêà è ñèñòåìíûé àíàëèç. — 2007. — ¹ 4. — Ñ. 127–132.

Ðîçãëÿíóòî âåêòîðíó áóëüîâó çàäà÷ó ïîñë³äîâíî¿ ì³í³ì³çàö³¿ ìîäóë³â ë³í³éíèõ ôóíêö³é. Îòðèìàíî

íåîáõ³äíó ³ îäíî÷àñíî äîñòàòíþ óìîâó òîãî òèïó ñò³éêîñò³ çàäà÷³, ÿêèé º äèñêðåòíèì àíàëîãîì

âëàñòèâîñò³ íàï³âíåïåðåðâíîñò³ çâåðõó çà Õàóñäîðôîì òî÷êîâî-ìíîæèííîãî â³äîáðàæåííÿ. Öå

â³äîáðàæåííÿ êîæíîìó íàáîðó ïàðàìåòð³â çàäà÷³ ñòàâèòü ó â³äïîâ³äí³ñòü ìíîæèíó ëåêñèêîãðàô³÷íèõ

îïòèìóì³â. Á³áë³îãð.: 16 íàçâ.

UDC 519.8

Stability criterion of a lexicographic Boolean optimization problem / Gurevskii E.E., Emelichev V.A.,

Kuz’min K.G. // Kibernetika i sistemny analiz. — 2007. — N 4. — P. 127–132.

A vector Boolean problem of sequential minimization of absolute values of linear functions is consid-

ered. The necessary and sufficient condition of this type of stability that is a discrete analogue of the upper

Hausdorff semicontinuity of a point-to-set map is obtained. This map associates a set of lexicographic optima

with any collection of the problem parameters. Refs: 16 titles.

ÓÄÊ 519.85

Àíàë³ç àëãîðèòìó ðîçâ’ÿçóâàííÿ óìîâíèõ çàäà÷ îïòèì³çàö³¿ ç äðîáîâî-ë³í³éíîþ ö³ëüîâîþ

ôóíêö³ºþ íà ðîçì³ùåííÿõ / ªìåöü Î.Î., ×åðíåíêî Î.Î. // Êèáåðíåòèêà è ñèñòåìíûé àíàëèç. — 2007.

— ¹ 4. — Ñ. 133–146.

Ðîçãëÿäàºòüñÿ ìåòîä ðîçâ’ÿçóâàííÿ óìîâíî¿ çàäà÷³ ç äðîáîâî-ë³í³éíîþ ôóíêö³ºþ ö³ë³ íà çàãàëüí³é

ìíîæèí³ ðîçì³ùåíü. Äîñë³äæåíî îö³íêè ðîáîòè ñêëàäîâèõ àëãîðèòìó ðîçâ’ÿçóâàííÿ çàïðîïîíîâàíî¿

çàäà÷³. Äëÿ ïåðåâ³ðêè ïðàêòè÷íî¿ åôåêòèâíîñò³ ðîáîòè àëãîðèòìó ïðîâåäåíî àíàë³ç ÷èñåëüíèõ

åêñïåðèìåíò³â. Òàáë.: 5. Á³áë³îãð.: 16 íàçâ.

UDC 519.85

Analysis of an algorithm for solution of conditional optimization problems with linear-fractional crite-

rion functions over permutations / Yemets O.À., Chernenko O.À. // Kibernetika i sistemny analiz. — 2007.

— N 4. — P. 133–146.

A method is considered for solution of a conditional optimization problem with a linear-fractional crite-

rion function over permutations. Estimates of functioning the subalgorithms of solution of this problem are ob-

tained. To check the practical efficiency of the algorithm, the results of some numerical experiments are ana-

lyzed. Tabl.: 5. Refs: 16 titles.

ÓÄÊ 330.101.541–336.7

Ôóíêö³ÿ ³íôëÿö³¿ â³ä ê³ëüêîñò³ ãðîøåé òà ð³âíÿ áåçðîá³òòÿ ïðè ð³âíîâàç³ ðèíêîâî¿ ñèñòåìè /

Äóíàºâ Á.Á. // Êèáåðíåòèêà è ñèñòåìíûé àíàëèç. — 2007. — ¹ 4. — Ñ. 146–161.

Íà îñíîâ³ ìàòåìàòè÷íî¿ ìîäåë³ ðèíêîâîãî ñàìîðåãóëþâàííÿ ³íôëÿö³¿ ïîêàçàíî, ùî ³íôëÿö³ÿ, ÿêà

á³ëüøà íóëÿ, º íåîáõ³äíîþ âèìîãîþ ùîð³÷íîãî åêîíîì³÷íîãî ðîñòó. ²íôëÿö³ÿ ìåíøà çà îäèíèöþ

âèòâîðó ãðîøîâîãî ³ âèðîáíè÷îãî äåôëÿòîð³â. Ãðîøîâèé äåôëÿòîð ïðîïîðö³éíèé ê³ëüêîñò³ ãðîøåé ó

ð³÷íîìó êðóãîîáåðò³ òà îáåðíåíî ïðîïîðö³éíèé âàðòîñò³ çàâàíòàæåíîãî ó ñôåð³ âèðîáíèöòâà êàï³òàëó.

Âèðîáíè÷èé äåôëÿòîð º íàðîñòàþ÷îþ ôóíêö³ºþ ð³âíÿ áåçðîá³òòÿ. Íà ïðèêëàä³ åêîíîì³êè Óêðà¿íè

ïðîâåäåíî àíàë³ç ðèíêîâîãî ñàìîðåãóëþâàííÿ ³íôëÿö³¿. ²ë.: 2. Òàáë.: 1. Áiáëiîãð.: 17 íàçâ.

UDC 330.101.541–336.7

Inflation function of the currency quantity and level of unemployment in market equilibrium /

Dunaev B.B. // Kibernetika i sistemny analiz. — 2007. — N 4. — P. 146–161.

Based on a mathematical model of market self-regulation of inflation, it is shown that a more than zero

inflation is the necessary condition of annual economic growth. Inflation is less by one than the product of cur-

rency and production deflators. The currency deflator is proportional to the currency quantity in the yearly cir-

culation and it is inversely proportional to the cost of the capital contributed to the production sphere. The pro-

duction deflator is an increasing function of the level of unemployment. An analysis of market self-regulation

of inflation is illustrated by the example of the Ukraine economy. Figs: 2. Tabl.: 1. Refs: 17 titles.

ÓÄÊ 519.8

Äîñë³äæåííÿ ñòàá³ëüíîñò³ ð³âíîâàã íà îñíîâ³ ïðèíöèïó ³íäèâ³äóàëüíî¿ îïòèìàëüíîñò³ /

Ìàùåíêî Ñ.Î. // Êèáåðíåòèêà è ñèñòåìíûé àíàëèç. — 2007. — ¹ 4. — Ñ. 162–169.

Ðîçãëÿäàºòüñÿ ïðèíöèï ³íäèâ³äóàëüíî¿ îïòèìàëüíîñò³, ùî º óçàãàëüíåííÿì ïðèíöèï³â

îïòèìàëüíîñò³ çà Íåøåì òà çà Ïàðåòî. Íà éîãî îñíîâ³ ïðîâîäèòüñÿ õàðàêòåðèçàö³ÿ ³ äîñë³äæåííÿ

ñòàá³ëüíîñò³ ð³çíèõ òèï³â ð³âíîâàã ³ãðîâèõ çàäà÷. Á³áë³îãð.: 5 íàçâ.
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UDC 519.8

Investigating equilibria stability on the basis of individual optimum principle / Mashchenko S.O. //

Kibernetika i sistemny analiz. — 2007. — N 4. — P. 162–169.

Individual optimum principle is considered that is a generalization of the Nash and Pareto optimum prin-

ciples. Based on it, the stability of various types of equilibria of game problems is characterized and investi-

gated. Refs: 5 titles.

ÓÄÊ 519.21+62

Íåïåðåðâíà ïðîöåäóðà ñòîõàñòè÷íî¿ àïðîêñèìàö³¿ ç íàï³âìàðêîâñüêèìè ïåðåêëþ÷åííÿìè â ñõåì³

äèôóç³éíî¿ àïðîêñèìàö³¿ / ×àáàíþê ß.Ì. // Êèáåðíåòèêà è ñèñòåìíûé àíàëèç. — 2007. — ¹ 4. —

Ñ. 170–178.

Îòðèìàíî äîñòàòí³ óìîâè çáiæíîñòi íåïåðåðâíî¿ ïðîöåäóðè ñòîõàñòè÷íî¿ àïðîêñèìàö³¿ â

íàï³âìàðêîâñüêîìó ñåðåäîâèù³ â ñõåì³ äèôóç³éíî¿ àïðîêñèìàö³¿ ç áàëàíñîì íà ñèíãóëÿðíå çáóðåííÿ ôóíêö³¿

ðåãðåñ³¿. Ïîáóäîâàíî ðîçâ’ÿçîê ïðîáëåìè ñèíãóëÿðíîãî çáóðåííÿ äëÿ àñèìïòîòè÷íîãî ïðåäñòàâëåííÿ

êîìïåíñóþ÷îãî îïåðàòîðà ðîçøèðåíîãî ïðîöåñó ìàðêîâñüêîãî â³äíîâëåííÿ. Á³áë³îãð.: 9 íàçâ.

UDC 519.21+62

A continuous stochastic approximation procedure with semi-Markov switchings in a diffusion approxi-

mation scheme / Chabanyuk Ya.M. // Kibernetika i sistemny analiz. — 2007. — N 4. — P. 170–178.

The sufficient conditions of convergence are obtained for a continuous stochastic approximation proce-

dure in a diffusion approximation scheme under balance conditions imposed on singular perturbations of the

regression function in a semi-Markov environment. To this end, the solution of singular perturbation problem

is constructed for the asymptotic representation of the compensating operator of a Markov renewal process.

Refs: 9 titles.

ÓÄÊ 004.855:519.853

Ïîáóäîâà áàéºñ³âñüêî¿ ðåãðåñ³¿ îïîðíèõ âåêòîð³â â õàðàêòåðèñòè÷íîìó ïðîñòîð³ ïîë³íîì³àëüíèõ

ôóíêö³é Áåç’º–Áåðíøòåéíà / Ìèòíèê Î.Þ. // Êèáåðíåòèêà è ñèñòåìíûé àíàëèç. — 2007. — ¹ 4. —

Ñ. 179–188.

Äîñë³äæóþòüñÿ íåêîðåêòíî ïîñòàâëåí³ îáåðíåí³ çàäà÷³ â³äíîâëåííÿ íåë³í³éíèõ çàëåæíîñòåé çà

äàíèìè ñïîñòåðåæåíü çà äîïîìîãîþ ìåòîäó îïîðíèõ âåêòîð³â. Ðîçðîáëåíî ³íäóêòèâíèé ìåòîä ïîáóäîâè

áàéºñ³âñüêî¿ ìîäåë³ ðåãðåñ³¿ îïîðíèõ âåêòîð³â â ôîðì³ Áåðíøòåéíà. Äëÿ ïîð³âíÿííÿ ð³âíÿ àäåêâàòíîñò³

ìîäåëåé â ôîðì³ Áåðíøòåéíà âèêîðèñòîâóºòüñÿ íîâèé êðèòåð³é áàéºñ³âñüêîãî ï³äòâåðäæåííÿ. ²ë.: 1.

Òàáë.: 1. Á³áë³îãð.: 12 íàçâ.

UDC 004.855:519.853

Construction of Bayesian support vector regression in feature space spanned by Bezier–Bernstein poly-

nomial functions / Mytn³k O.Yu. // Kibernetika i sistemny analiz. — 2007. — N 4. — P. 179–188.

Ill-posed inverse problems of recovering nonlinear dependencies on the basis of observational data are consid-

ered. An inductive method is developed for construction of a Bayesian model of support vector regression in

Bernstein form. A new Bayesian evidence criterion is used for comparison of models for adequacy. Fig.: 1.

Tabl.: 1. Refs: 12 titles.
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