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MaTEMaTUYeCKMX HayK Mo CreLnanbHOCTY
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AKTYyanbHOCTb paboThl.
Ancceptauns M.C. MpoxopoBoi NOCBALEHA 3a4a4am NPUHATUA peLLeHunin

B YCNOBMAX HEMOJIHOW WH(OpPMauuu, T.e. B YCNOBUAX pPUCKa. Takue yCnoBUA
ABMIAKOTCA TUMUUYHBIMU A1 OPraHN3aLMOHHbIX CUCTEM, B KOTOPbIX MPOUCXOAMT
06MeH MHMDopMaumnein mexay KOMMNOHeHTamu cucteMbl. O6MeH MHGopMaLmen
MeX[y 3/1eMeHTaMn CUCTEMbl MOPOXKAAET C/OXHble MNPOLEecCbl 06paboTKu
nHdopmauumn. ObecrneyeHne 3TUX MPOLLECCOB - OfHA W3 OCHOBHbIX 33jau
CUCTEMbI YNpaB/ieHUS.

CyllecTByeT MHOXECTBO MOAXOLOB K MOZLENMPOBaHMIO  MPOLECCOB
ynpas/fieHNss PUCKOM. 3TU NOLAXOAbl MOPOXKAAOT pasHble MOLENN OLEHKN pUCKa
M COOTBETCTBYHOLME MeToAbl onTummsauun. Otanuve pucceptauymm M.C.
MpoX0opoBOW COCTOUT UMEHHO B HaXOXAEHUWN B3aMMOCBSA3N MeXAY TUNUYHLIMY
MOLENAMWN  ynpaBfieHUss PUCKOM W pa3paboTke MeTOAOB OnpefeneHus
napameTpoB 3TUX MOAENei, Npu KOTOPbIX OHU Aal0T O4UHAKOBbIE ONTUMasIbHbIE
peweHnsa. Takum o6pasom, pabota M.C. [1poxopoBoW MO TemaTuke W
COLep>KaHuto BECCNOPHO aKTyasibHa.

Hay4Haa HoBUM3HA.

ABTOp  npegnaraeT  eAuHbIA  OBYXKPUTEpWanbHbIA  MOAXOL4 K
MOJENNPOBaHNIO TMPOLLECCOB MPUHATUS PELLIEHMI, KaK B CTOXacTUYECKMUX
YCNoBuAX, TaK W B YC/IOBUSAX HeOoNpeneneHHOCTN, pa3pabaTbiBaeT MeToAbl
onTUMMU3aLMM 418 Pa3INYHBIX BAPUAHTOB (hopManmsaumm LBYXKPUTEPUasbHbIX

3afla4y ynpaBneHna n HaxoanuT yCNnoBmna nx aKBMBaIEHTHOCTN.



B KauyecTBe KOHKPETHbIX 3/1EMEHTOB HOBM3Hbl MOXHO  BbIENNTb
CneaytoLlee:

1) Ans CTOXaCTMYECKMX 3afay YrnpaBneHMs PUCKOM TONyYeHbl YCNOBUS,
XapakTepusyrolime  NPUHAANEeXHOCTb  ONTUMANbHbIX — PeLleHniA  3afaum
MaKCUMM3aLMM  [AOXOAHOCTU C OrFpaHWMuYeHVWeM Mo Aucrepcun U 3aaayuu
MUHAMMU3ALMN  AUCMepCUA € OrpaHUYeHMEeM MO [OXOAHOCTM  MHOXECTBY
NapeToonTMManbHbIX  pelleHnidi (Ha npumepe nopTdens  UHAHCOBbLIX
WHCTPYMEHTOB);

2) MONyYeHbl 3HaYyeHWs KoapuuUMeHTa puCcKa, [alolime OAUHAKOBbIE
pelleHnst B 3afja4yax YNpaBieHUs PUCKOM, MCMO/Mb3YHOLWMX NNHERHYO CBEPTKY
KPUTEPMEB «MaTEMaTUYECKOE OXWAAHWe - [AMCMEepCcUsi», CBEPTKY 3TUX
KpUTEPMEB TUMNA OTHOLLEHUS, NMePEBO/, OAHOTO KPUTEPUS B OFPaHNYEHNE;

3) AN 3agady  ynpaB/eHUS PUCKOM B YC/IOBUSIX HEOMpPeAeneHHOCTM
MONyyYeHbl [OCTaTOYHbIE YCNOBWS HECYLLECTBEHHOCTU OrpaHUYeHWin no
MaKCUMasbHOMY PUCKY, a TaK)Ke 3HauyeHue KoahuLmMeHTa pucka, Npu KOTOPOM
pelleHne  3a4ayM  MaKCMMM3aUuMM  NIMHEWHOW  CBEPTKM  KpUTEpUEB
«3PMEKTUBHOCTb - MaKCKUMasbHbIA PUCK» COBMAaAaeT C 3afayeli ynpaBneHus
PUCKOM, WCMONb3YHOLEA CBEPTKY 3TUX KPUTEPUEB Tuna OTHOLUEHUS WU
nepeBof 0[JHOTO KPUTEPUS B OFPaHUYEHNUE;

4) Nony4YeHO 3HauyeHVWe KoaP(MUMEHTA PUCKa, NPU KOTOPOM peLLEeHwe
33a44  MWUHMMU3ALMN  OTHOLLEHWUS PUCKA, OLIEHMBAEMOro Kak Mofy/b
OTK/IOHEHUSI peanbHbIX MoKasaTefieid OT MNAHOBbIX 3HAYEHWN, K 0XMAAeMOli
3h(HEKTUBHOCTU U 3aa4n MaKCUMMU3aLMN NNHEHON CBEPTKM 3TUX KPUTEpMEB
COBMajatoT.

3HAUMMOCTb MOJTYYEHHbIX Pe3yNbTaToB /151 HAYKN M NPAKTUKMW.

COBOKYMHOCTb ~ pe3ynbTaToB  AMCCepTauuMn  npeacTaBnseT  cobol
CYLLECTBEHHbI BKNag B chepy TaKMX Hay4HbIX HanpaBneHuii TeopeTUYecKol
MH(pOPMATMKM  KaK pa3paboTka W aHaiM3 Mofenei  MHGOoPMaLMOHHbIX

rnpoueccos u pa3pa60TKa n nccnegoeaHune MO,EI,efIEI\/JI n anropuTMoB aHaln3a



AaHHbIX. [peanoXXeHHas aBTOMATM3MPOBaHHas CUCTEMa MPUHATUA PELLEHWNA,
MO3BOMIAIOLLAA CPaBHMBATb pas/IMYHbIE MOAENN YMNpaBfieHUA PUCKOM W
BblOMpaTb UX NapameTpbl, MOXET CNYXXWUTb He TO/IbKO MUCC/eA0BaTeNbCKUM, HO U
NPakTUYECKUM MHCTPYMEHTOM aHa/in3a 3KOHOMMUYECKUX MPOLECCOB.

CTeneHb 060CHOBAHHOCTW Pe3yNbTaToB.

Bce nosyyeHHble TeopeTMYecKue pesynbTaTbl CHOPMYNMPOBaAHbLI B BUAe
(hopMasibHbIX  YTBEPXAEHWI, Kax[oe U3  KOTOPbIX CTPOro  A0Ka3aHo.
O60CHOBaHHOCTb Pe3y/NbTaToOB HE Bbl3blBAET COMHEHMIA. MeToabl U anropuTMbI
MPOLU/IN TECTUPOBAHMNE B XOAE YMUC/IEHHbIX 3KCMEPVMEHTOB.

Copep>xaHue gucceprauunn.

[vccepTayms COCTOMT W3 BBeAEeHWUSA, TPex Tr/a., 3aK/1K4YeHus, Cnucka
nuTepaTypbl U NPUNOXKEHNS.

Bo BBegeHMM 0OOCHOBbLIBAETCA aKTya/lbHOCTb paboTbl, (DOPMY/NpyeTca ee
uenb W 3adadnd, nNPUBOAATCA CBefleHMs 06 anpobaumn pe3ynbTaToB
nccnefosaHus.

B nepsoit rnase «MartemaTuyeckne MeTofbl 06paboTKM MHMDoOpmMaumMm B
CTOXaCTUYEeCKMX 3afavax Ynpas/eHMs PUCKOM» paccmaTpuBatOTCA 3agayun
MPUHATUA PELLEHNIA NPU HANMYMUK CyYaliHbIX HEKOHTPONUPYEMbIX (haKTOPOB C
3aflaHHbIMM  3aKOHamu  pacnpefeneHusa  (Ha  BecbMa  TUMWYHOM U
pacnpocTpaHeHHOM npuMepe  (POHAOBOrO  WMHBECTMPOBaHUSA).  [onyyeHsbl
COOTHOLLIEHNA MEXAY NapaMeTpammn CTOXaCTUUYECKMX MOAENEN, BO3HMKAOLLINX B
pe3ynbTaTe pasHbiX (opmManu3aunii  ABYXKpUTEpPUanbHOro noaxopda, npw
KOTOPbIX  COOTBETCTBYIOLIME  OMNTUMM3ALMOHHbIE  3ajayM  CTaHOBATCA
9KBMBANEHTHbLIMW.

Bo BTopoi rnaBe «Martematmyeckme MeTofbl 06paboTKM MH(opMaummn B
3afa4ax ynpaB/ieHUS PUCKOM B YC/MOBMAX HEOMpeaeneHHOCTU» MPUMeHsAeTCs
rapaHTMpoBaHHas  oueHka pucka. CHoBa  MCNOMb3YHOTCA  pas/INYHbIe

q)opmanvlsaumm ABYXKpUTEpMasibHOro nogxoga W Tnojiyd4eHbl COOTHOLUEHUA



Mexzay  napameTpamMmu  MOAeneid,  Npu  KOTOPbIX  COOTBETCTBYHOLLME
ONTUMMU3ALMNOHHbIE 3ala4M CTaHOBATCA SKBUBA/IEHTHLIMMU.

B TpeTbell rnase «HCTpyMeHTalbHble CpeAcTBa 06paboTKu MHDOopMaL UK
B 3afja4ax ynpas/ieHUs PUCKOM» MPUBELEHO OnucaHue paspaboTaHHOW aBTOPOM
aBTOMaTM3NPOBAHHOW CUCTEMbI NOAAEPXKKN MPUHATUA PeLleHnin Ha (OHA0BOM
PbiHKE (B NPWIOXEHUW MPUBOLMTCA NporpamMmma, HarucaHHOW Ha A3blKe
nporpammupoBanma VB.NET). lNpeactaBfieHbl pesynibTaTbl BblYNCAUTENbHBIX
9KCMEepPUMEHTOB,  MNOATBepXatoline  paboTOCMOCOOHOCTL  Npepsaraembix
MeTO/0B.

3ameyaHuA K pabore:

1 CnepyeT OTMETUTbL, YTO HasBaHWe AuUccepTauun CNULLIKOM LLIMPOKOe, Mo
HeMy TPYAHO CYAMTb O KOHKPeTHOM cofepxaHun paboTbl. Bnpouem,
[0CTaTOYHO C/IOXHO B KpaTKoW (ppase cthopMynMpoBaTh 3TO COLEP>KaHMeE.

2. HekoTopble  (pOPMYNMPOBKM  pe3ynbTaToOB  CAMULIKOM  A/IMHHbIE 1
TAXKENOBECHbIE, YACTO NOBTOPAETCA C/I0BO «MOYYEHbI» U T.M.

3TN 3aMeyaHuns He BINAIOT Ha 00LLYHO NOIOXUTENIbHYHO OLEHKY paboTsbl.

B uenom pgucceptaums  HanmcaHa  XOpPOLUMM  HayUHbIM  A3bIKOM.
PopMynMpoBKM N [OKaszaTeNbCTBa YTBEPXKAEHWMIA ACHbBI M KOPPEKTHbI.
OCHOBHble pe3ynbTaTbl AMCCEPTALMOHHOIO WCCnefoBaHUs ony6aMKoBaHbl B
peeprpyemMbiX HayUHbIX M3LaHUAX W afeKBaTHO OTPaXKeHbl B aBTOpedepare.
PaspaboTaHHble B paboTe Mofenu U MeTOAbl MOTyT HalTW CBOE MpaKTUyecKoe
NPUMeHeHwue.

BbiBog,.

Takum  obpa3om, paucceptaums  Tpoxoposoit  Mapumn  CepreesHbl
npeacTaBnseT cob0i 3aKOHYEHHYH Hay4yHO-KBa/IMPUKALNOHHYIO paboTy, B
KOTOPOW pelleHa 3afjaya ornpegeneHns COOTHOLLIEHUS 3PGEKTUBHOCTN U pPUCKa
yNpaBneHUa B CTOXACTUYECKUX YCMOBUAX W B YCNOBUAX HeomnpeaeneHHoOCTH,
NMEKLAaa CYLIECTBEHHOE 3HayeHWe [AnA pasBUTUA TEOPETUYECKUX OCHOB

NH(OPMaTUKMN.



Mo MOeMy MHeHW, AuccepTauMoHHas paboTta [poxopoBoit Mapuu
CepreeBHbl «MaremaTnyeckme MeToA4bl W WHCTPYMEHTaNbHble CpeAcTBa
00paboTkM WMH(OpPMaLMM B 3afayvax YnpasfeHUs pucKaMu» OTBEYaeT BCEM
Kputepusm «IMONOXKEHUS O MPUCYXKAEHUMN Y4YeHbIX cTeneHel» (n.n. 9-14), a ee
aBTOpP 3aCNY)XWBaeT TMPUCYXXAEHUS YYEHOW CTeneHn KaHaupaTa QU3nKo-
MaTteMaTM4yecKnux Hayk no crneuunanbHoctn 05.13.17 - TeopeTMYecKue OCHOBbI

NH(OPMaTUKMN.
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