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HEYETKOE JIMHEAHOE ITPOI'PAMMUPOBAHUE

Po3risiHyTo MeTomMKy po3B’s3aHHA 3a4adi JIHIHHOrO NPOrpaMyBaHHs y HEUiTKid MOCTaHOBLI. 3amgady
PO3B’s3aHO Yy MPUITYIIEH], IO IapaMeTpu LiIboBoI (QYHKIII € HEWiTKi raycoBi 4ncia. 3alIporoHOBAHO
iTepamiifHy pouexypy pilleHHs.

Beenenme.  KanoHuueckas  3ajadya  JMHEHHOTO  NPOrpPaMMHPOBAHUS

(dopmynupyeTcs cieayouM 00pa3oMm:
HaWTH HabOp (x 1 X0, 0 X, ), MaKCHUMU3HUPYIOIIHIA

n
L(x)=) c;x,
=
1 YIOBJIETBOPAIOIIMA OTPAaHUIECHUAM

n
Z%’xj =b, i=12,...,m,
Jj=1

OTH COOTHOIICHHS B BEKTOPHOH (hOpME NMEIOT BUI:

L(x)=C"X, 1
AX =B, 2
X>0, 3)
e
€1 app dpp - 4y b, X
Co c, 4= ay Qy ... 4y, - b, Cx- X,
c, Ay Ay e Ay b, X,

Z[J'IH peuicHus ITOH 3aJa41 UCHOJIb3YCTCA CTaH,HapTHLIﬁ CHUMIIJIICKC-MCTO/.

TunuyHas 0COOCHHOCTH pCalbHBIX 3ada4 TCXHWUKH, SKOHOMHUKH, OHOJIOTHH U
T.A. COCTOUT B TOM, 4YTO HCXOJHBIC JIaHHBIC (napaMeTpLI) 3aJa4 SABJIAKOTCA
HCONPEACICHHBIMU. HpI/I 9TOM JOCTATOYHO YacCTO XapaKTEp HCONPEACICHHOCTH
TaKOB, YTO OTHU JaHHBIC HE MOIYT OBITh HUHTCPIPETUPOBAHBI, KaK cnyqaﬁmﬂe
BCJIMYMHBI, IMOCKOJIbKY 3dKOH HX PACIpCACIICHUA HEU3BCCTCH. B sroit CUTyalluu
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Han0oJee eCTeCTBEHHBIM SBISIETCS NPEICTaBICHUE YTHX JaHHBIX B BUIE HEYETKHX
YHUCCII. HOH}ITHO, 4TO CTaHJapTHasd TEXHOJOTHA PCHICHUA 3aJadun JIMHEMHOTO
MPOTrPaMMHUPOBAHUS B 3TUX YCJIOBUSX HEIIpUEMIIEMa.

IlocraBum 3amauy paspaboTkm Mertoamku pemienus 3amaun (1)-(3) ma
Cllydasi, KOrJa apamMeTpsl LesieBoi GyHKuuH (1) sSBIAIOTCS HEUSTKUMHU YHCIIAMU.

IocranoBka 3agaum. Ilycte ¢, - HedeTKHe vHcna ¢ QYHKOUAMH

MPUHAJICKHOCTH COOTBETCTBEHHO PABHBIMU
-\
(Ci € ) 4
,uj(cj)zexp -t j=12,..,n 4)

2D;

Torna ¢pyHKIMA NpUHAAIESKHOCTH L(X) UMEEeT BUL:

_ _ ) =m))’
,U(y) y[L(x)] exp ZD(x) ) )
rac
mx)=Yzx,. (6)
j=1
P)=3D,x2 =3 a3, ™
j=1 j=1

Bribepem HexoTopoe (PUKCHpPOBAHHOE 3HAUCHHE YPOBHS NPHHAIIC)KHOCTH
*
,u(y) = a , KOTOPOMY COOTBETCTBYET J =) , TO €CTh

" —m(x)
exp| == ) |

Orcrona

(y* - m(x))z = —2D(x)ln a.

*
I[anee, BLI6I/Ipa$I 3HAUCHHUC ) Tak, YTOOBI BEIIOJIHSIIOCH HEPABCHCTBO

v >m(x),
HOJIYYHM

y*(x): m(x)—(— 2D(x)ln a)é = x{ln LZJ = m(x)—kD(x):
©)
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Tenepb 3amady HEYETKOTO JIMHEWHOrO MPOrPaMMHUPOBaHHS ECTECTBEHHO

c(hOpMyYITHPOBATH CIEIYIOIINM 00pa3oM:
o o *

Haiith  Bektop X! = (x 12X, Xy ), MaKCUMIBHPYIOIUA  y (x) Ha

MHOXECTBE OTpaHHYCHHUN G(x), rIe
Glx)={x:4x=B x>0}

PaccMoTpuM OIHY U3 BO3MOXKHBIX MPOLEAYP MPUOIIKEHHOTO PEIICHHUS ITOM

3aa4H.

Meroauka pemieHMs1 He4eTKOM 32124 JMHEHHOI0 NPOrpaMMIpPOBaHUS.
B cootBeTcTBHH € (8) MaKCUMHU3AINH MTOJIEKUT (HYHKIIHOHAT

n n 2
y(x)=25jxj—k de-xf- .
j=1 j=1

Iycts X ©) - xaxum-u60 00pa3oM BEIOpaHHOE HadaIbHOE MPHOIIKCHHE K
pemieHuro 3amadd. SICHO, 4YTO HWTEpallMOHHOE YIyYIICHHE peIeHHus OyneT
MOJIYYeHO, €CIIM Ha KaXKJOM IIare IepexoJuTb K HOBOMY Habopy X, Ui KOTOpOTo
yMeHbIlIaeMoe B (8) Bo3pacTaeT, a BBIYUTAEMOE — YMEHbIIAaeTCs. 3aMEeTUM, 4YTO K
YKa3aHHOMY XeJJaeMOMY XapakTepy M3MEHEHHs KOMIIOHEHTOB COOTHOIIEHHs (8)
MPUBOAMUT U MaKCUMH3ALUSI APYroro hyHKIMOHATA:

n n 2
TN = 2.2
Lix)=3¢x; [ | D djxi | ©
j=1 j=1
Hanee, makcumusanus (9), 0OUEBHIHO, IKBUBAJICHTHA MAKCUMH3AIHN
Lx)=Lef = Yex, | [ dix (10)
J=1 J=1
Baegem cron6usl C , X u Marpuiy D crexyrommm o6pasom
¢ X dj 0
_ e x d?
C = 2 , X = 2 , D= 2
c, X, o) d nz

Torna ¢pynknuonan (10) B MaTpuuHON (POopMe HMEET BH]
x'c.c'x x'cx
LX)=" == (11)
X' DX X" DX
c=cc’.
Teneps 3a1a4a cBeieHa K OTBICKaHUIO Habopa X, Mmakcummsupytomero (11) n
YIOBJIETBOPSIOLIETO
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AX=B, (12)

X 20 (13)

Pemenne 31Ol 3amadd MOXKET OBITh HONYYCHO B PE3YNBTATE peann3aliin
clenyIole HTEpallOHHONW IPOLEAYPBI.

Bribepem mpou3BOJBHBIA BeKTOp X (0), SIBILIIOILUICS PELUICHUEM CUCTEMBbI

ypaBHeHUH AX = B u ynoBIeTBOpAOUMi orpanudeHuto X > (. Eciu 3TOT BeKTOp

He SIBIISETCSA pEIICHHeM 3aJadd, TO ecTb He Makcummsupyer (11), To momxen

CYILECTBOBaTh HEKOTOPBIM Apyroi BeKkTop X ) , UIs1 KOTOPOT'O
L{x D) r{x @) 0 (14)

Tak kak X DX >0, 1o u3 (14) CIelyeT, 4TO

(D)= Llx @O O px ) = x Or ex ) — x O pxWz(x @)z 0. (15)

C yuerom (15) 3amaua cBoOOMTCA K OTBICKAHHIO BekTopa X (7) ,
ynosietBopsitomero (12), (13) u MakCHMU3HPYIOIEro

R(X(I))z X(I)T(C—L(X(O))D)X(I).
Ecmu moxydaemslii ipu 3ToM BekTOp He Makcummsupyer (11), To momkeH
CYIIECTBOBATh HEKOTOPBII ouepetHoit BeKTop X 2| s KOTOpOTO
Lx@)-£{x®)> 0
Takum oOpa3oMm, HCXOIHAs 3a/Jadya CBEJCHAa K HTEPAIMOHHON MpoIexype
OTBICKaHHUS TOCJIEA0BATENLHOCTH yoBIeTBopsromux (12), (13) Bexropos,
X*(I),X*(2),...,X*(k),X*(k+1),

JJI1 KOTOPBIX BBIIIOJIHACTCA PEKYPPECHTHOC COOTHOIICHUEC

Pa G ed alas) _X*(k+1)TDX*(k+1)L(X*(k)): )r(r(z% X(k+1)TDka+1. (16)

BrluncnuTensHy0 NPOLEAYPY €CTECTBEHHO OCTaHOBMTH, Korja Oyzaer
BBINOJIHEHO HEPABEHCTBO

“ Y (kH) _ (%)

T€ & - HEKOTOPOE NOCTaTOYHO MAaJIO€ YUCIIO.

Kaxnmas w3 mnociepoBaTenmbHOCTH 3amad (16) jerde WCXOMHOW 3alavd,
MOCKOJIBKY 37IeCh MaKCHMH3anusi JpoOHO-KBaapaTtndHoro ¢yHkuuoHana (11)
3aMEeHEHa ONTHMU3anneil 0OBIYHOT0 KBapaTHIHOrO (yHKIHOHana (16).

BuiBoabl. IlpeanoskeHa mnpocTas BBIYMCIMTENbHAs MpPOLEAypa PpELICHUS
3a7a4M JITHEHHOTO NPOTPaMMHUPOBAHUs, TapaMeTphl LeJIeBOH (QyHKIMH KOTOpOH
3amaHel HeweTko. [Ipomenypa sBisieTcss WTEPallMOHHOM M, KaK IIOKa3aHO Ha
MHOT'OYHCIICHHBIX IPIMEPax, OBICTPO CXOAMUTCS.

<ég,

ITocmynuna 6 peoxonneeuio 4.07.05.
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