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Paccymorpum 06061enne n3sectroit 3amaqau 11. JI. Yebnimésa 06 anmpok-
CUMAIIN AUCKPETHON PyHKIUN aJredparndecKuM IIOJHHOMOM (PUKCHPOBAH-
HOit cremenw [1, c. 13].

[Iycts n — mesioe HeoTpHUIATETHLHOE YHCI0, 0003HATAOIIEE CTEIIEHD AJl-
rebpandeckoro nojauHoMa p,(A,t) = ag+ a1t + ... + a,t" ¢ BeKTOpoM K03dh-
dbunmentos A = (ag, ay,...,a,) € R""!. 3anana muckpernas cerka uz N + 1
YIIOPSAIOYEHHBIX 3HaYeHuil He3aBucuMoii epementoii, T = {tg < ... < tx},
B y3JIaX KOTOPOI OlpesieieH0 MHOTO3HAaYHOe oTobpaxkenue (M. o.), $(-), 0b-
pa30M KOTOPOrO B KaXKIOM y3JIe CETKH SBJIeTCS (PUKCHPOBAHHBIN OTPE30K
D (te) = [y1s; Y2.)s Y2 = Y1y k=0, N.

Tpebyercss oTbICKATH peIleHre 3aa91 MIHIMAZAINNA MaKCUIMAaJIbHOTO 10
BCEM y3JIaM JUCKPETHON ceTKH 1 yKJIOHEHHs 0OPa30B M. 0. OT 3HAYEHUI aJ-

Fe6paI/I‘{eCKOFO IIOJIMHOMa CTEIICHU HE BDLIIIIC 7.

p(A) = max maX{ka — oA, tk), pn(A, tk) — Y15} —> min . (1)
keo,N AcRn+1

PaGora Bomosmnena pu dpunancosoit nojyiepkke PODOU (npoekt 13-01-00175).
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Ecm yp = Yar = v1k, K = 0, N, 1o 3amaua (1) cBomurcsa K 3amade
I1. JI. Yebsbiména [1, c. 13]:

— pn(A,t — in . 2
Ig%lyk Pn(A, t)] Jin (2)

B obmem ciyuast pemienne 3amaun (1) OPUHIMIIHAIBHO OTINYAETCS OT
perrerns 3ama4n (2), Kpome Toro, 3amada (1) MoxKeT UMeTh HeeTUHCTBEHHOE
perrenne npu Jabom coorHorennn N u n. HecMoTpst Ha Ham4dme MImpoOKOro
KJIacca IPUKJIAJIHBIX IIPOTPAMM I TPHOINKEHHOIO PEeIIeHus 331a9 OITH-
MU3AIUY 1 BO3SMOXKHOCTH CBejieHus 3a1a4m (1) K 3a1a9e JINHEHHOTO TPOrpaM-
MHUPOBaHUS, IIeJaeco0bpa3Ho HaiTu Oojee 3(pHEKTUBHBIN BBHIYUC/IUTEIbHbBII
AJTOPUTM pEIIeHus 3aJa9y, He YBeJIMYNBAIOMNN 00bEéMa BBIUYACACHUN, IIar
34 IIaroM OpHOIMZKAIOMMNA K IeId W Ha KOHEYHOM IIare JAONil TOYHOEe
peleHmue.

Taxoit anropur™ paspaboran u usnoxes B [2]. Ha kaxmom mare aro-
purma perenns 3aga49u (1) ocymecTBisieTcst 4eObIIeBCKast WHTEPIIOJISIIUST
[1, c. 14] Ha mogmuOXKecTBax 0 = {tj, < ... < t;,,,} C T, Ha3sBIBAEMBIX
GasmcaMmu, NI TaK HA3BIBAEMBIX AMIUIATYIHBIX (PYHKIWI, OIpeme/IseMbIX
dopmyramu:

10 ]) = Y2, + (1 — i)y, k — gerno, F=0 T (3)
i1, + (1 —1)yz,, k — medgerno,
gt =0wnm = 1.

[Tpuseném anropurm pemtenus (1), aus ciaygas N = n+1. B stom ciyuae

mveeM 0 =T = {ty < ... < tpy1}. Homoxum p* = min p(A). Obo3Haunm

AeRntl
qyepes3

m = max Yo,k — yl,k’ M= {k c O,_N: Y2, — Y1,k _ m}.
k=0,N 2 2

s perenus 3anaqu (1) BBIIOTHAEM CJIEAYIONINE TeACTBUA.
Tar 1. [Tpumensig xk dyskImaM (3) ajJbTepHAHCHBIE YCJIOBUS ONTUMATb-
Hoctu [1, ¢. 14], BeraucageM KOMIOHEHTHI BeKTOPoB Ag, A1 u Bemdaunb hy,

hi, yIOBIETBOPSIOINIE PABEHCTBAM:

hi = (_1)k+i (?J1.5+0.5-(—1)k+i,k — Pn (Az'; tk:)) k=0,n+1, (4)

gt =0mwnm = 1.
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[lar 2. Oupenensiem hg = max{hg, hy}.

[MTar 3. IIpoepsiem ycioBue
p(Ag) = hg. ()

Ecau paBencrso (5) BbimosiHeHO TO Az — perenne 3ama4u (1), mpu 3ToM
p* = hg, anropur™ 3aBepinaercda. Eciu (5) He BhIIONHSAETCS, MeeM p* = m,

IepexoanM K Imary 4.

[MTar 4. Beraucanm BeaunanHy

. m—ho
_2m—h0—h1'

«

Hecnoxno nokazars, uto o € (0,1), u ma moboro [ € M

Y11+ Y2,
aPnp (Ah tl) + (]- - O_/) Pn (A07 tl) = 9 )
BekTOp AY = aA; + (1 — o) Aj aBnsierca pemennem 3ama4an (1).
Eciau Bo mHOXKecTBe M comep:kurcsa He Menee dem (n + 1) 371eMeHTOB,
perierne Oy/IeT €IUHCTBEHHBIM, HHaYe 3aaa4a (1) nmeer GECKOHEYHO MHOTO
pemrenuii, A — aumb ogHO U3 HuX. JI0Ooe peleHne B IOCIEIHEM CJIydae

npeacraBuMO B BIIE BbIHyK.HOﬁ KOM6I/IHaHI/II/I KOHE€YIHOTI'O MHO2KECTBA KpaﬁHHX

To4ek [3].
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