AZORBAYCAN RESPUBLIKASININ PREZIDENTI YANINDA
ELMIN INKiSAFI FONDU

Azarbaycan Respublikasinin Prezidenti yaninda Elmin
Inkisafi Fondunun elmi-tadqiqat proqramlarinin, layihslarinin
vo digar elmi tadbirlarin maliyyslasdirilmasi maqsadi ile
qrantlarin verilmasi iizra 2013-cii il ii¢iin elan edilmis asas
qrant miisabigasinin (EIF-2013-9(15)) qalibi olmusg

layihanin yerina yetirilmasi iizra
YEKUN ELMI-TEXNIiKi HESABAT

Layihenin adi: Markov barpa nazeriyyssinda ve ardicil statistik analizds meydana ¢ixan sarhad
moasalalarinin tadqiqi

Qrantin mablagi: 15 000 manat

Layihe rohborinin soyadi, adi vo atasimin adi: Rehimoy Foda Hannan oglu

Layihenin nomresi: EIF-2013-9(15)-46/13/1-M-35

Miigavilenin imzalanma tarixi: 13 fevral 2015-ci il

Qrant layihasinin yerina yetirilma miiddati: 12 ay

Layihanin icra miiddati (baslama ve bitma tarixi): 01mart 2015-ci il — 01 mart 2016-c1 il

Diqqat! Biitlin malumatlar 12 dlgiilti Arial griftiils, 1 intervalla doldurulmalidir
Diqgat! Uygun malumat olmadig taqdirds miivafiq bélma bos buraxilir

Hesabatda asagidaki masslalar isiglandirilmalidir:

(i Layihanin hayata kegirilmasi iizra yerina yetirilmis islar, istifade olunmus iisul ve yanagmalar

' Hesabat dovriinds “Markov barpa nazeriyyesinde ve ardicil statistik analizde meydana ¢ixan
- sarhad masalalarinin tadqiqi” layihe movzusu iizrs birtertibli diskret parametrli avtoreqression

- proseslarin geyri-xatti funksiyalari ils tesvir olunan tesadiifi dolagmalar iiciin sarhad masalalsari
Oyranilmisdir ve asagidaki elmi iglar cap edilmisdir ve ¢apa toqdim olunmusdur:

. 1. Rahimov F.H., Hashimova T.E., Farkhadova A.D., Integral limit theorem for the first passage time of the
level by a random walk, described by autoregression process of order one (AR(1)), Transaction of NAS of

i Azerbaijan, XXXV, Nel, 2015, pp. 81-86;

2. Hilala A.Jafarova, Irada A. Ibadova, Vugar A. Abdurahmanov, On asymptotic behavior of the mean

_value the first passage time of the level by a random walk, described by autoregression process of order

o



. one (AR(1)), Transaction of NAS of Azerbaijan, XXXV, Nel, 2015 pp. 47-50 .

- 3. Ragimov F.G., Farkhadova A.D. Central limit theorem for a family of the first passage times of the level
. by a random walk described by the autoregression process of order one AR(I), KypHan Teopus
| BEepOATHOCTE! 11 €€ NPUMEHEHUS (TVP) umenn Konmoroposa A.H. (¢apa géndarilmisdir);

. 4. Rahimov F.H., Ibadova I.A., Khalilov V.S. On asymptotic behavior of the mean value of the family of
the first exit time of random walk described by a nonlinear function of first order autoregression process
- (AR(1)), Transactions of NAS of Azerbaijan (vol XXXV, No 1, 2016) (¢api nazerds tutulmusdur).

- 5. F.H.Rahimov, I.A. Ibadova, A.D. Farkhadova, Limit theorems for the value of a random walk in

- moment of the first passage time beyond the level by the process described by a nonlinear function of auto

- regression process of order one AR(1), Apl.Math. and Comput. Jurnalina teqdim edilmisdir.

' Hesabat dévriinds alinmig naticalor The 5th International Conference on Control and Optimization with
industrial applications (27-29 Avqust, 2015, Baku, Azerbaijan), Azerbaijan-Turkey-Ukrainian
International Conference (08-13 September, 2015, Baku, Azerbaijan), beynalxalq konfranslarda mearuza
olunmusdur va konfranslarin materiallarina daxil edilmigdir:

' 1. Rahimov F.H., Hashimova T.E., Farkhadova A.D., Integral limit theorem for the first reaching the level

' of the random walk described by the first order AR(1) autoregression process, The 5th International
Conference on Control and Optimization with industrial applications, Book of abstracts (27-29 Avqust,

| 2015, Baku, Azerbaijan), pp.417-419 ;

. 2. Rahimov F.H,, Aliyev S.A., Farkhadova A.D., The central limit theorem for the family of the first
moments of reaching the level of the random walk, described by the first order AR(1) autoregression
process, The 5th International Conference on Control and Optimization with industrial applications, Book
of abstracts (27-29 Avqust, 2015, Baku, Azerbaijan), pp.414-417 ;

- 3.Jafarova H.A., Ibadova LA. and Abdurahmanov V.A., On asymptotic behavior of the mean value the

- first passage time of the level by a random walk, described by autoregression process of order one (AR(1)),
- Azerbaijan-Turkey-Ukrainian International Conference (08-13 September, 2015, Baku, Azerbaijan)

. Abstracts, Pk

4. H.A. Jafarova, F.H. Ragimov, LA. Ibadova, A.D. Farhadova, Central limit theorem for the family of the

- first passage time of the level by markov's random walk described by the first order autoregression

- process (AR (1)).- XVII MexnyHaponHas HayuHas KoHbepeHLws um. akaa. M, Kpapuyka, Kues, 19-20 mas
. 2016r.

15 BE Rahimov, I.A. Ibadova, A.D. Farkhadova, Limit theorems for the value of a random walk in
moment of the first passage time beyond the level by the process described by a nonlinear function of

- autoregression process of order one (AR (1)).- XVII MexnynapoaHas HayuHas koHbepeHuus uM. akai, M.
. KpaBuyka, Kues, 19-20 mas 2016r.

Hesabat dovriinds alinmig naticalar hamginin BDU-nun Ehtimal nazeriyyesi va riyazi statistika
. kafedrasiun voe AMEA-nin Idarsetms Sistemlari Institutunun Stoxastik idarsetmsa vo tatbiqi statistika
sObasinin seminarlarinda miizakire edilmisdir.

Alinmig naticelerin isbatinda xatti ve geyri-xatti barpa nazariyyslarinin metodlarindan ve tesadifi indeksli
tesadufi dolasmalar gln limit teoremleri nazariyyasinin analitik faktlarindan istifade edilmisdir. Bundan
| alave alinmis naticelerin isbatinda Markov barpa nazeriyyssinds ve ardicil statistik analizde meydana
-~ ¢ixan bir tertibli avtoregression proseslerle tosvir olunan tasadiifi dolagmalarin yigilma névlerinden ve
- xasselerinden istifade edilmisdir.




. Layihenin hoayata kegirilmasi {izrs planda nazarda tutulmus islarin yerins yetirilma daracasi (faizla
. giymatlondirmoli)
- 100%

Hesabatdovrundaallnm1§ elmiﬂr“l‘ética\léf. k‘(dn‘lakrink Yénilik d”aracasik, elmi Va tocriibi ahamlyyatl, na‘acalarm
istifadasi ve tatbiqi miimkiin olan sahaler aydin gakilda gosterilmalidir)
- (burada doldurmali)

Hesabat dévriinde Markov barpa nazariyyasinds ve ardicil statistik analizde meydana gixan bir tertibli

- avtoreqgression proseslerle tesvir olunan tesadufi dolagsmalarin serhed funksionallari Ggin limit teoremleri
- isbat edilmisdir.

. Dayanma anlar ailasinin asimptotik xassaleri yranilmisdir, integral limit teoremi isbat edilmisdir ve barpa
funksiyasinin asimptotikasi tapiimisdir.

Bir tertibli avtoreqression prossesin geyri-xatti funksiyalarinin nisbatile tesvir olunan tesadiifi dolagmalarin
asimptotik xassaleri ve onlarin dayanma anlar ailesi tglin inteqgral limit teoremi isbat edilmisdir.

Bir tertibli avtoreqression prossesin geyri-xatti funksiyalarinin nisbatile tesvir olunan tesadifi dolagsmanin
birinci defe kesma anindaki qiymati tglin markazi limit teoremi isbat edilmisdir ve geyri-xatti barpa
funksiyasinin asimptotik xasssleri yranilmisdir. Bundan slave baxilan tesadufi dolasmanin xatti saviyyeni
birinci defe kasma anlari ailasi Gglin markazi limit teoremi isbat edilmisdir.

Alinmis naticalar ehtimal nazeriyyasinin va riyazi statistikanin muxtslif tatbiq sahslerinde o climladan,
geyri-xatti Markov barpa nazeriyyssinin ve ardicil statistik analiz masslslerinin hallinds istifads edils biler.

. Layihe {izrs elmi nagrlor (elmi jurnallarda moqalaler, monoqrafiyalar, icmallar, konfrans materiallarinda | -
- maqaloalor, tezislor) (dorc olunmus, capa qobul olunmus vo ¢apa géndorilmisglori ayriligda qeyd etmoaklo,

- uygun melumat - jurnalin adi, némrasi, cildi, sehifalari, nagriyyat, indeksi, impact Factor, hammdiislliflor

- va s. bunun kimi malumatlar - ciddi sekilds daqiq olaraq gosterilmalidir) (suratlorini kagiz iizarinda va CD

- soklinda alava etmoalil)

- Elmi moqalelor:

- 1. Rahimov F.H., Hashimova T.E., Farkhadova A.D., Integral limit theorem for the first passage time of the
- level by a random walk, described by autoregression process of order one (AR(1)), Transaction of NAS of

. Azerbaijan, XXXV, Nel, 2015, pp. 81-86;

2. Hilala A Jafarova, Irada A. Ibadova, Vugar A. Abdurahmanov, On asymptotic behavior of the mean

- value the first passage time of the level by a random walk, described by autoregression process of order

. one (AR(1)), Transaction of NAS of Azerbaijan, XXXV, Nel, 2015 pp. 47-50 .

3. Ragimov F.G., Farkhadova A.D. Central limit theorem for a family of the first passage times of the level
by a random walk described by the autoregression process of order one AR(1), XypHan Teopwus
- BEpOATHOCTEN 1 ee NpUMeHeH st uMeHu Konmoroposa A.H. (¢capa gonderilmisdir);

. 4, Rahimov F.H,, Tbadova L.A., Khalilov V.S. On asymptotic behavior of the mean value of the family of
. the first exit time of random walk described by a nonlinear function of first order autoregression process
- (AR(1)), Transactions of NAS of Azerbaijan (vol XXXV, No 1, 2016) (¢api nazerda tutulmusdur).

. 5. F.H.Rahimov, [.A. Ibadova, A.D. Farkhadova, Limit theorems for the value of a random walk in

- moment of the first passage time beyond the level by the process described by a nonlinear function of auto
- regression process of order one 4R(1), Apl.Math. and Comput. Jurnalina toqdim edilmisdir.




- Konfrans materiallar1 ve tezislor:

" 1. Rahimov F.H., Hashimova T.E., Farkhadova A.D., Integral limit theorem for the first reaching the level
- of the random walk described by the first order AR(1) autoregression process, The 5th International

. Conference on Control and Optimization with industrial applications, Book of abstracts (27-29 Avqust,

- 2015, Baku, Azerbaijan), pp.417-419 ;

2. Rahimov F.H., Aliyev S.A., Farkhadova A.D., The central limit theorem for the family of the first

- moments of reaching the level of the random walk, described by the first order AR(1) autoregression

. process, The 5th International Conference on Control and Optimization with industrial applications, Book
- of abstracts (27-29 Avqust, 2015, Baku, Azerbaijan), pp.414-417 ;

3.Jafarova H.A., Ibadova I.A. and Abdurahmanov V.A., On asymptotic behavior of the mean value the

. first passage time of the level by a random walk, described by autoregression process of order one (AR(1)),
5 Azerbaijan-Turkey-Ukrainian International Conference (08-13 September, 2015, Baku, Azerbaijan)

. Abstracts, p 81.

- 4. H.A. Jafarova, F.H. Ragimov, [.A. Ibadova, A.D. Farhadova, Central limit theorem for the family of the

- first passage time of the level by markov's random walk described by the first order autoregression
process (AR (1)).- XVII MexnyHapoHas HayuHas KoHpepeHuuns M. akal. M. Kpasuyka, Kues, 19-20 mas
- 2016r.

- 5. F.H. Rahimov, 1.A. Ibadova, A.D. Farkhadova, Limit theorems for the value of a random walk in
- moment of the first passage time beyond the level by the process described by a nonlinear function of

. autoregression process of order one (AR (1)).- XVII MexayHapoaHas HayuHas kKoHpepeHuus uM. akaa. M.
. Kpasuyka, Kues, 19-20 man 2016r.

Ixtira vo patentlér, semoralasdirici tekliflar

‘: Layiha iizra ezamlyya;:lm(ezamlyyaba@ tutmug taé;kﬂa’cm adl, éahar va 6lks, ezamiyya taﬁxlari, hamginin

. ezamiyys vaxt bag tutmug miizakirslar, gortisler, seminarlarda ¢xiglar ve s. dagiq gosterilmalidir)

Layiho tizra elmi ekspedisiyvalar'd'a' iétirak (9gar varsa)

. Layihs {izrs digar todbirlorda i§tirék

Layiha mOvzusu iizrs elmi maruzslar (seminar, dayirmi masa, konfrans, qurultay, simpozium va s.
¢ixiglar) (malumat tam sokilde gostarilmalidir: a) maruzenin névii: plenar, davatli, sifahi va ya divar
moruzasi; b) tedbirin kateqoriyasi: 6lkadaxili, regional, beynalxalq) i
Hesabat dovriinds alinmis naticaler The 5th International Conference on Control and Optimization with
industrial applications (27-29 Avqust, 2015, Baku, Azerbaijan), Azerbaijan-Turkey-Ukrainian

- International Conference (08-13 September, 2015, Baku, Azerbaijan), beynoelxalq konfranslarda maruzs
olunmusdur vo konfranslarin materiallarina daxil edilmisdir:

10 Layihs tizre alds olurimué‘;:ihéz;“vé\.le;(\i\a‘hhq. vo qtlrgliléf, mal vo fnateriallar,» koiﬁplektla@dirma
- memulatlar




: 11 Y_erli hamk_aylarla alaqalér

12 Xarici hamkarlarla slagalar

13 . Layihe mdvzusu {izre kadr hazirhg (eger varsa)

Layihs movzusu {izre BDU-nun Toatbiqi Riyaziyyat Elmi Tadgiqat Institutunun doktorant:
~ A.D.Farhadovanin riyaziyyat {izra falsafa doktorluq dissertasiyasinin bi hissesi hazirlanmisdr.

14 . Sorgilards istirak (egar bag tutubsa)

15 - Tocriibsartirmada istirak va tacriiba miibadilssi (sgar bag tutubsa)

1 6 Layihas movzusu ils bagli elmi-kiitlovi nagrler, kiitlovi informasiya vasitalarinds ¢ixiglar, yeni yaradilmig
~ internet sohifelori v s. (melumati tam gokildo gdstorilmalidir)
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Miisavir Layiha rahbari
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AZORBAYCAN RESPUBLIKASININ PREZIDENTI YANINDA

ELMIiN INKISAFI FONDU

MUQAVILOYO OLAVS
Azerbaycan Respublikasmin Prezidenti yaninda Elmin
inkisafi Fondunun elmi-tadqiqat proqramlarinin, layihalerinin
va digor elmi tadbirlarin maliyyelogdirilmasi magsadi ila
grantlarin verilmasi {izrs 2013-cti il {iciin elan edilmisg asas
qrant miisabigesinin (EIF-2013-9(15)) qalibi olmusg

layihenin yerins yetirilmosi tizre

ALINMIS NOTICOLORIN OMOLI (TOCRUBI) HOYATA KECIRILMOSI
VO LAYIHONIN NOTICOLORINDON GOLOCOK TODQIQATLARDA
iSTIFADO PERSPEKTIVLORI HAQQINDA
MOLUMAT VOROQI
(Qaydalar iizra Olave 16)

Layihenin adi: Markov barpa nazariyyesinda va ardicil statistik analizds meydana ¢ixan serhad
moasalalorinin lodqiqi
Qrantin mablagi: 15 000 manat
Layiho rohbarinin soyadi, ad1 ve atasmn ad1: Rehimov Foda Hennan oglu
Layihonin nomrasi: EIF-2013-9(15)-46/13/1-M-35
Miiqavilenin imzalanma tarixi: 13 fevral 2015-ci il
Qrant layihasinin yerins yetirilms miiddati: 12 ay
Layihenin icra miiddati (baglama vo bitma tarixi): 01mart 2015-ci il — 01 mart 2016-c1 il
1. Layihenin naticolarinin amali (tacriibi) hoayata kegirilmosi

: Layihenin osas omali (tocriibi) naticeleri, bu naticelarin moalum analoglar ile miiqayiseli

- xarakteristikasi

- (burada doldurmalz)

;@Layihahin noticolorinin amali (tecriibi) heayata kegirilmasi haqqmnda melumat (istehsélatd"a |

. totbiq (tatbigin aktini slave etmoli); todris ve tohsilde (nasr olunmus elmi asorlar vo s. — tohsil |
2

sistemina totbiqin aktini slave etmali); baglanmis xarici miigavilaler ve ya beynoalxalq layihslor
(kimle baglanib, miiqavilenin ve ya layihonin némrasi, adi, tarixi ve doyeri); dovlat

proqgramlarinda (dovlat orqaninin adi, gerarin ndmrasi ve tarixi); ixtira t¢lin alinmig



| patentlords (patentin némrasi, verilms tarixi, ixtiranin ad1); ve digarlarinda)

' (burada doldurmali)

i Léyihaiiin naticalorinden gélacak tédqiqatlérda istifada pérspei&ixﬁari e LR

Noticolorin istifadasi perspektivlori (fundamental, totbiqi ve axtarig-innovasiya yonli elmi-

todgiqat layihe ve programlarinda; dovlst proqramlarinda; dévlst qurumlarmin sahs tedgiqat |

programlarinda; ixtira ve patent ilglin verilmig orizalords; beynalxalq layihalerds; v
digerlerinda)

- Alinmig naticalor ehtimal nozeriyyasinin vo riyazi statistikanin miixtslif totbiq saholorinda
o ciimloden, qeyri-xatti Markov barpa nazeriyyesinin va ardicil statistik analizds statistik |
forziyyelerin yoxlanmasi masalelerinin hellinde istifads edils biler. Bels ki, bir tortibli ;
avtoreqression prosesi xarakterizo eden parametrin haqiqi giymoti haqqinda tedqiq olunan
Markov modellarinda irali siiriilen statistik forziyyslerin yoxlanmasi tigiin qurulan ardicil
- statistik kriteriyanin xarakteristikalarinin (birinci vo ikinci név sehvetms ehtimallarinin, L
zoruri sinaglar sayinin orta qiymati vo kriteriyanin giicii ) qiymatlondirilmassinds alinmig
naticaler tatbiq oluna bilar.
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ELMIN INKISAFI FONDU

MUQAVILOYO OLAVO
Azarbaycan Respublikasinin Prezidenti yaninda Elmin

Inkisafi Fondunun elmi-tadqiqal programlarmin, layiholorinin
va digar elmi tadbirlerin maliyyslesdirilmasi maqsadi ila
qrantlarin verilmasi {izrs 2013-cii il {i¢iin elan edilmis asas

qrant miisabiqesinin (EIF-2013-9(15)) qalibi olmus

layihanin yerins yetirilmasi iizro

ALINMIS ELMI MOHSUL HAQQINDA MOLUMAT
(Qaydalar iizrs Olava 17)

Layihanin adi: Markov barpa nazariyyssinda va ardicil statistik analizde meydana ¢ixan sarhad
masalalorinin tadqiqi

Qrantin meblagi: 15 000 manat

Layihe rehbarinin soyadi, ad1 va atasinin adi: Rehimov Fada Honnan oglu

Layihanin ndmresi: EIF-2013-9(15)-46/13/1-M-35

Miiqavilenin imzalanma tarixi: 13 fevral 2015-ci il

Qrant layihesinin yerine yetirilme miiddati: 12 ay

Layihenin icra miiddati (baslama va bitma tarixi): 01mart 2015-ci il — 01 mart 2016-c1 il
Diqget! Biitlin melumatlar 12 ol¢tilti Arial srifti ils, 1 intervalla doldurulmalidir

1. Elmi asarlar (say1)
Tamliq daracesi

Ne Capa gqebul  Capa gondaerilmis
« Derc olunmus  olunmus va ya

capda olan
| Elmi mahsulun novii
1. Monografiyalar
" hamginin, xaricda cap olunmus
B Maqélalér b 1 2

hamginin xarici nasrlarda




3.> i Kohffans materiallarinda
- maqalaler

- O ciimladan, beynalxalq konfras
& - materiallarlnda
4. Moaruzalarin tezislori

- hamginin, beynalxalq tedbirlarin
B0/

|5 Digor (iomal, atlas katalogves)

2. Ixtira ve patentlar (say1)

No Elf‘giwrhahsﬁlﬁn név{iw

 Almmg

1. Patent, patent almaq ficiin arizo
Ixtira
3. Semoralasdirici taklif el

Verilmis ~ Orizesi verilmis

3. Elmi tadbirlarde meruzaler (say1)

Elmin Inkisafi Fondu

N Todbirin adi (seminar, doyirmi Toadbirin
- masa, konfrans, qurultay, kateqoriyasi
simpozium ve s.) (6lkadaxili,
regional,
1 il B beynolxalq)
| i - Azerbaijan-Turkey-Ukrainian beynalxalq
| International Conference (08-13
September, 2015, Baku, Azerbaijan)
|  Abstracts, p 81. ,
‘ 0 ' The 5th International Conference on beynalxalq
Control and Optimization with 1
- industrial applications, Book of
' abstracts (27-29 Avqust, 2015, Baku,
; ~ Azerbaijan), pp.414-417 ;
13. | =
SIFARISCI: ICRACE:

novi
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sifahi

Moruzenin Say1

(plenar,
sifahi,




