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riski da optimaluri sarisko gadawyvetileba  

bunebis winaaRmdeg TamaSSi 

guram belTaZe 
saqarTvelos teqnikuri universiteti 

reziume 

     ganxilulia bunebis winaaRmdeg TamaSSi sarisko gadawyvetilebis miRebasTan 

dakavSirebuli problema. amisaTvis daxasiaTebulia riskisaTvis da riskis warmomSobi 

gaurkvevlobis damaxasiaTebeli mizezebi. gamoyofilia gaurkvevlobis variantebi, romlebic 

gvxvdeba TamaSTa TeoriaSi. bunebis winaaRmdeg TamaSSi sruli gaurkvevlobis pirobebSi 

sevijis minimaqsuri riskis kriteriumiT miRebuli gadawyvetilebis optimalobis 

damajereblobis mizniT riskebis TamaSSi Semotanilia saSualo minimaqsuri riskis 

kriteriumi, romelic gvaZlevs moTamaSis optimalur Sereul strategias. aseTi 

strategiisaTvis gansazRvrulia speqtris da awonili saSualo minimaluri riskis cnebebi. 

     sakvanZo sityvebi: riski. gaurkvevloba. TamaSi bunebis winaaRmdeg. kriteriumi. saSualo 

minimaluri riski. speqtri. 

1. Sesavali 

gadawyvetilebis mimRebi piris (gmp) mier saqmianobis nebismier sferoSi 

gadawyvetilebis miReba damokidebulia gansxvavebuli strategiebis (qmedebebis) gamoyenebis 

Sedegad misaRebi Sedegebis winaswar gansazRvrulobis xarisxze. amitom  gadawyvetilebaTa 

miRebis TeoriaSi ganixileba gadawyvetilebis miRebis sami saxis modeli [1]:  

1. gadawyvetilebis miReba gansazRvrulobis pirobebSi, roca yovel qmedebas mivyavarT 

winaswar garkveul konkretul SedegTan; 

2. gadawyvetilebis miReba riskis pirobebSi anu nawilobrivi ganuzRvrelobis (igive 

nawilobrivi gaurkvevlobis) pirobebSi, roca yovel qmedebas mivyavarT SesaZlo kerZo 

Sedegebis simravlidan erT-erT SedegTan. amasTan TiToeul Sedegs aqvs moxdenis konkretuli 

albaToba da isini cnobilia gmp-Tvis (Tu isini ucnobia, maSin maTi gamoTvla SesaZlebelia 

mis mier, an eqspertuli SefasebebiT); 

3. gadawyvetilebis miReba ganuzRvrelobis (an sruli ganuzRvrelobis) pirobebSi, 

roca ama Tu im qmedebas an maTgan ramdenimes aqvs kerZo Sedegebis simravle, romelTa 

albaTobebi gmp-Tvis ucnobia da maTi povna SeuZlebelia, an am albaTobebs saerTod ar aqvs 

azri.  

amdenad, aRniSnuli sami modelidan meore da mesame riskis problemasTan aris 

dakavSirebuli. maTi damuSavebis da analizis meTodebi Seiswavleba TamaSTa da statistikuri 

gadawyvetilebebis miRebis TeoriaSi. TamaSTa Teoriis principebze dayrdnobiT arsebobs 
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sakmaod martivi meTodebi da modelebi, romelTa warmatebiT gamoyenebis SemTxvevaSi 

SegviZlia minimumamde daviyvanoT mosalodneli danakargebi. ori moTamaSis SemTxvevaSi, roca 

erTi–pirveli moTamaSe (SemdegSi moTamaSe, gmp) racionaluri moTamaSea, xolo meore 

moTamaSe–buneba gadawyvetilebas ar Rebulobs gonivruli qmedebiT – igi strategias irCevs 

SemTxveviT, TamaSi moicema matriculi TamaSis formiT da mas ewodeba TamaSi bunebis 

winaaRmdeg. aseT TamaSSi SeviswavliT moTamaSis optimaluri strategiis povnis amocanas 

riskis analizze dayrdnobiT. es ki saWiroebs riskis da ganuzRvrelobis cnebebSi safuZvlian 

garkvevas. ganvixiloT dasmuli amocanebi. 

2. ZiriTadi nawili 

     2.1. riski da ganuzRvreloba. riskis cnebas da mis gamoyenebas sakmaod didi istoria 

aqvs. istorikosebis mtkicebiT riski arsebobda yovelTvis. adamianebi Zvel droSi 

TamaSobdnen azartul TamaSebs, kerZod kamaTlis TamaSis scenebi aRmoCenilia egviptis 

samarxebSi. kacobriobis istoria mowmobs, rom is, visac SeuZlia droulad gariskva, is 

ufro did mogebas (sargeblianobas) Rebulobs. amisaTvis sakmarisia gavixsenoT gabeduli 

politikosebi da mxedarTmTavrebi, uSiSari inJinrebi, mewarmeebi da a.S. mravali 

gadawyvetileba dakavSirebulia riskTan, sarisko situaciidan gadaxra xSir SemTxvevaSi xdeba 

gardauvali, amitom aucilebelia yvelaferi gavakeToT imisaTvis, rom SevamciroT 

arasasurveli riski. aseT SemTxvevaSi saWiroa viswavloT angariSiT gariskva, davevufloT 

riskis mecnierebas da xelovnebas.  

     1738 wels d. bernulim sankt-peterburgis mecnierebaTa akademiis moambeSi gamoaqveyna 

statia “axali Teoriis Sinaarsi riskis gazomvis Sesaxeb”, sadac man Camoayaliba Tavisi 

aRiarebuli sankt-peterburgis paradoqsi [1]. am naSromis ZiriTadi Tezisi d. bernulim ase 

Camoayaliba: “riski TiToeulis mier aRiqmeba Taviseburad da igi ar SeiZleba Sefasdes 

erTnairad. amasTan qonebis sargeblianobis Sefaseba ar aris martivi wrfivi funqcia da igi 

damokidebulia adamianze, romelic imyofeba sarisko situaciaSi”. amrigad, fasis da 

albaTobis codna yovelTvis araa sakmarisi Sedegis SefasebisaTvis, vinaidan sargeblianoba 

yovel konkretul SemTxvevaSi SeiZleba damokidebuli iyos Semfasebel subieqtze. yoveli 

subieqti ki riskze reagirebs RirebulebaTa sistemis Sesabamisad.  

     orasi weli daWirda d. bernulis ideis Semdgom ganviTarebas. mxolod 1944 wels iqna 

damuSavebuli jon fon neimanisa da oskar morgenSternis mier sargeblianobis Teoria [3], 

romliTac SesaZlebelia vipovoT optimaluri gadawyvetileba sarisko pirobebSi.  

     sityva “riskis” warmoSobis Sesaxeb arsebobs gansxvavebuli Sexedulebebi. zogierTi 

Tvlis, rom igi arabuli warmoSobisaa, zogierTi Tvlis, rom igi berZnuli warmoSobisaa, 

zogierTis azriT igi italiuria. ufro metad Tvlian, rom igi espanur-portugaliuri 
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warmoSobisaa da aRniSnavs bragas (wyalqveSa kldes zRvaSi, romelic TiTqmis wylis 

zedapirzea amosuli) anu mosalodnel safrTxes, saSiSroebas. inglisurenovan samecniero 

literaturaSi Tavidan gamoiyeneboda sityva saSiSroeba, sityva “riski” ki gamoiyeneba 1830 

wlidan da pirvelad gvxvdeba sadazRvevo kompaniebSi. meoce saukuneSi sabolood damkvidrda 

sityva “riski”. riskis gaweva alalbedze moqmedebas, saxifaTo mdgomareobaSi Cadgomas 

niSnavs. aqedan gamomdinareobs, rom riskze wasvlas Cven gvaiZulebs garemoebis gaurkvevloba: 

aucilebelia vimoqmedoT, magram ucnobia rogor. amasTan, rac metia gadawyvetilebis 

miRebisas gaurkvevloba, miT metia riski. garda amisa, gariskva gviwevs iseT SemTxvevaSic, 

roca gvaqvs warmatebis imedi da kidev, roca riskis mosalodnel dadebiT Sedegs aqvs 

kanonzomieri xasiaTi (iRbliani SemTxveva). maSasadame, riskisaTvis damaxasiaTebelia mizezebi: 

gaurkvevloba, warmatebis molodini da iRbliani Sedegis miRebis imedi.  

     Cven SesaZloa ganvicadoT zemoqmedeba politikuri, ekonomikuri, ekologiuri, 

fsiqologiuri, samarTlebrivi, samedicino da sxva riskisagan. maTgan zogierTi gansakuTrebiT 

saSiSia usafrTxo cxovrebisaTvis. aseTi riskebis kontrolisaTvis metad saWiro faqtors 

warmoadgens Cveni aRzrda da ganaTleba sarisko kulturis formirebisaTvis. sarisko 

kultura warmoadgens marTvisaTvis saWiro codnisa da praqtikuli unar-Cvevebis 

erTobliobas, romlebic ganpirobebulia Cveni warmodgenebis, TvalsazrisTa, RirebulebaTa da 

tradiciuli adaT-wesebis saSualebiT.    

     dReisaTvis ar arsebobs riskis arsis calsaxa gageba. es gamowveulia misi, rogorc 

movlenis sirTulis gamo, romelsac gaaCnia mravali araTanmTxvevi, zogjer ki 

urTierTsawinaaRmdego realuri safuZvlebi. es ganapirobebs riskis cnebis gansazRvris 

ramdenime variantis SesaZleblobas:  

1. riski potenciuri danakargis SesaZleblobis ricxviTi ganzomilebaa. riskis cnebiT 

xasiaTdeba ganuzRvreloba, romelic dakavSirebulia miRebuli gadawyvetilebis 

realizaciisas warmoSobil SesaZlo arasasurvel situaciasTan da SedegTan; 

2. riski danakargebis da zaralis warmoSobis, gegmiT gaTvaliswinebuli Semosavlebis 

da mogebis miRebis albaTobaa;  

3. riski–momavlisaTvis Cveni finansuri Sedegebis gaurkvevlobaa; 

4. riski momavalSi wminda Semosavlebis gaurkvevlobis xarisxia; 

5. riski arasasurveli Sedegis, saSiSroebis, danakargis da dazianebis Sansia; 

6. riski–RirebulebaTa dakargvis albaTobaa iseTi saqmianobis pirobebSi, roca 

saqmianobis pirobebi da garemoeba gansxvavdeba winaswardasaxuli gegmisagan da angariSisagan.  
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     CamoTvlili cnebebidan naTlad Cans, rom riskis safuZvelSi devs albaTobisa da 

ganuzRvrelobis movlenebi, risTvisac riskTan dakavSirebiT saWiroa am ori movlenis 

Zireuli klasifikacia.  

     mainc ra aris ganuzRvrelobis (igive gaurkvevlobis) mizezebi, romlebic warmoSoben 

risks? aseTi ZiriTadad sami mizezia. maTgan pirvelia arcodna, sakmarisad 

arainformirebuloba, anu garemomcvel garemoze Cveni codnis arasisrule, arasakmarisoba. 

amitom aris kacobriobis ganviTarebis istoria da Sesabamisad civilizacia amave dros 

gaurkvevlobasTan brZolis istoria. meore mizezad unda davasaxeloT SemTxveviToba, raSic 

vgulisxmobT iseT SemTxvevas, roca erTnair pirobebSic ki SesaZlebelia gansxvavebuli 

Sedegebis miReba, e.i. winaswar ar SegviZlia davadginoT ra Sedegs miviRebT qmedebis 

gameorebis SemTxvevaSi. amrigad, yoveli aseTi SemTxvevis dagegmva SeuZlebelia da radgan ar 

viciT ras mogvcems SemTxveviToba, amitom warmoiSoba riski. mesame mizezia winaaRmdegoba da 

muqara, romlebsac adgili aqvT yoveli saxis konfliqtur situaciebSi. aseT situaciebi 

gvxvdeba yvela sferoSi da yvela maTganis pirobebSi gadawyvetilebis miReba yovelTvis 

dakavSirebulia gaurkvevlobasTan da maSasadame riskTan. konfliqtur situaciebSi 

gadawyvetilebebis miRebas swavlobs TamaSTa  maTematikuri Teoria da amdenad am dargis 

sagans warmoadgens agreTve rogorc gaurkvevlobebis, ise riskebis kanonzomierebebis analizi. 

yovelive aRniSnulidan gamomdinareobs, rom yvela gadawyvetileba, romelic dakavSirebulia 

riskTan, damokidebulia ara mxolod garemos mdgomareobaze da mis cvlilebaze, aramed kidev 

imazec, gadawyvetilebis mimRebi pirisaTvis rogori saxiT iqneba formirebuli garemoze 

warmodgena. amitom aRmoCndeba, rom gmp rac met informacias moipovebs garemos Sesaxeb, 

gamoiyenebs sakuTar gamocdilebas da Sesabamis meTodebs, misi gadawyvetileba aRmoCndeba 

ufro metad konservatiuli, frTxili: is upiratesobas mianiWebs iseT gadawyvetilebebs, 

romlebSic mogebis albaToba metia, xolo wagebis albaToba ki naklebi. 

     SevexoT gaurkvevlobis variantebs, romelTagan TiToeuli an maTi Sereuli kombinaciebi 

gvxvdeba TamaSTa TeoriaSi da maTi Sinaarsi mocemulia [3] –Si: 

1. strategiebis kombinatoruli raodenoba, romelTa ganxilva gansazRvrul droSi 

kompiuteris gamoyenebiTac ki SeuZlebelia (magaliTad WadrakSi); 

2. SemTxveviTi Zalebis  moqmedebis  Sedegad  warmoqmnili SemTxveviTi faqtorebiT 

gamowveuli movlenebi; samizneSi srolisas moxvedraTa gabneva; momsaxurebis sistemaSi 

moTxovnilebaTa SemTxveviTi nakadi; fulad saSualebaTa SemTxveviTi nakadi sabanko sistemaSi 

an warmoebaSi da a.S.; 

3. strategiuli gaurkvevloba, romelic gamowveulia TamaSSi partnioris, bunebis winaaRmdeg 

TamaSSi ki bunebis ucnobi qmedebis Sedegad.   
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     2.2. riskis analizi bunebis winaaRmdeg TamaSis gamoyenebiT. bunebis winaaRmdeg TamaSSi 

Segnebulad moqmedebs mxolod moTamaSe (gmp, statistikosi), xolo bunebis qmedeba 

gaurkvevelia da zogierT SemTxvevaSi arc  prognozirebadia. aq gaurkvevloba gamowveulia 

bunebis qcevaze Cveni arasakmarisi informirebulobiT. amitom aseT TamaSs zogjer uwodeben  

“TamaSs arasruli informaciiT”. aq buneba araa dainteresebuli monawile, mis qmedebas 

ganapirobebs SemTxveva. “bunebaSi” SeiZleba vigulisxmoT iseTi gaurkveveli faqtorebis 

simravle, romelTac adgili aqvT an warmoiSoba moTamaSis mier gadawyvetilebis miRebis 

momentSi. bunebis winaaRmdeg TamaSebis erTi klasia statistikuri TamaSebi, meore ki–TamaSebi 

sruli ganuzRvrelobis pirobebSi [2]. pirvels kidev uwodeben “TamaSebs riskis an 

eqsperimentis pirobebSi”, xolo meores - “TamaSebs qsperimentis gareSe pirobebSi”. bunebis 

winaaRmdeg TamaSSi moTamaSes aqvs strategiebi (svlebi) Xxi ∈  (CavTvaloT ixi ≡ ), xolo 

bunebis strategiebi (mdgomareobebi) iyos Ω∈jω )( jj ≡ω , romelTa dadgena zogierT 

SemTxvevaSi moiTxovs eqspertebTan TanamSromlobas. aseT TamaSSi SesaZlebelia moTamaSis 

strategiebis ricxvis Semcireba dominirebiT, xolo bunebis strategiebze am wess ver 

gamoviyenebT.  

     pirvel rigSi ganvixiloT statistikuri TamaSi. radgan aseT TamaSSi buneba araa 

dainteresebuli mogebebiT, amitom TamaSSi sainteresoa mxolod moTamaSis mogebebi. CavweroT 

statistikuri TamaSi matriculi TamaSis saxiT [2]:                    
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am matricis bolo striqonSi moTavsebuli veqtori ),...,,()( 21 nqqqQ =ω  bunebis 

mdgomareobaTa albaTobebia.  

     SevniSnoT, rom (1) TamaSSi unagira wertilis arseboba rogorc wminda, aseve Sereul 

strategiebSi moTamaSes ar aZlevs garantias aseTi wonasworuli gadawyvetilebis arCevaze. 

amitom bunebis winaaRmdeg nebismieri TamaSis SemTxvevaSi moTamaSem garantirebuli 

sargeblianobis misaRebad sasurvelia gamoiyenos frTxili, maqsiminuri strategia  

ijji
uiv minmax)( * = . 

     (1) statistikur TamaSSi gadawyvetileba miiReba baiesuri strategiis gamoyenebiT. 

amisaTvis gamoiTvleba TiToeuli strategiis saSualo mosalodneli sargeblianoba 
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miuquqxu innii ,...,1,...)( 11 =++=  da optimaluri baiesuri strategia iqneba iseTi ** ixi = , 

romlisTvisac )(max)()( **
iii xuiuxu == . SesaZloa (1) TamaSSi maqsiminuri da optimaluri 

baiesuri strategiebi erTmaneTs daemTxves da es saukeTeso SemTxvevaa. SeiZleba maqsiminuri 

da baiesuri mniSvnelobebi erTmaneTisagan mcireTi gansxvavdebodes. am SemTxvevaSi ki 

optimaluri gadawyvetilebis misaRebad saWiro iqneba damatebiTi eqsperimentis Catareba. 

     statistikuri TamaSidan SegviZlia gadavideT axal TamaSze, romlis mogebis matrica 

ufro bunebrivad gamosaxavs moTamaSis mogebis gaurkvevlobas im SemTxvevaSi, roca buneba 

umarTavia, arawinaswarmetyvelia. mogebis aseT matricas warmoadgens riskebis matrica 

( ) ),(),( ijjiu rxrR ≡= ω  romlis elementebi riskebia da isini gamoiTvleba Semdegi formuliT 

ijijiij uur −= max = ijj uu − . es sidide warmoadgens moTamaSis SesaZlo danakargs bunebis 

Sesabamis maqsimalur wagebasTan SedarebiT. amrigad, riskebis TamaSs aqvs saxe 
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     Teorema 1. bunebis winaaRmdeg (1) statistikur TamaSSi maqsimaluri saSualo mogebis 

Sesabamisi strategia *
ix  emTxveva riskebis (2) TamaSSi minimaluri saSualo riskis Sesabamis 

strategias. 

     damtkiceba. (1) TamaSidan vwerT 
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am tolobaSi **
ixi =  strategiisaTvis pirveli Sesakrebis mniSvneloba maqsimaluria, ris 

gamoc meore Sesakrebi sidide ))(,( * ωQxR iu  iqneba minimaluri. Teorema damtkicebulia.  

     axla ganvixiloT bunebis winaaRmdeg TamaSi sruli gaurkvevlobis SemTxvevaSi 
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     aseT TamaSSi optimaluri gadawyvetilebis misaRebad moTamaSe ZiriTadad iyenebs 

maqsimaqsis, maqsiminis (valdis), sevijis, laplasis kriteriumebs [2]. (3) –is Sesabamis 

riskebis TamaSSi (sadac ijjij uur −= )                
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ki gamoiyeneba sevijis minimaluri riskis kriteriumi  ijjii rS maxmin* = . 

     magaliTi 1. mocemulia TamaSi bunebis winaaRmdeg 
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minimaluri riskis Sesabamisi gadawyvetilebis misaRebad ganvixiloT Sesabamisi riskebis 

TamaSi  
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romelSic minimaluri riskis *iS  kriteriumis saSualebiT vRebulobT gadawyvetilebas    

2*
2 =x : 29,5}9,5;6min{maxmin Srijji

=== , romlis Sesabamisi mniSvneloba mcireTi 

gansxvavdeba 11 =x  strategiis Sesabamisi maqsimaluri 611 =r  mniSvnelobisagan. es ki eWvis 

qveS gvayenebs (5) TamaSSi meore strategiis optimalobis Sesaxeb, maSin roca am SemTxvevaSi 

SesaZlebelia moTamaSem waagos kidec 1,9 (pirveli strategiis gamoyenebis SemTxvevaSi ki 

yovelTvis igebs).  
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     im garemoebis Sesabamisad, romlis pirobebSic TamaSdeba (5) TamaSi da maSasadame 

damatebiTi eqsperimentis Catarebas ar aqvs azri, xolo (6) TamaSSi meore strategiis 

optimaloba eWvqveSaa, riskebis (4) TamaSisaTvis Semogvaqvs  saSualo minimaqsuri riskis 

kriteriumis gansazRvreba, romelic warmoadgens sevijis minimaqsuri riskis kriteriumis 

ganzogadebas. amisaTvis viyenebT moTamaSis Sereul strategias. 

     vTqvaT ),...,,()( 21 mpppxP =  moTamaSis Sereuli strategiaa (4) TamaSSi. matriculi 

TamaSebis TeoriaSi naCvenebia, rom juj

T
uQ

PRQPR .maxmax = . amitom    

                      juJP

T
uQP

PRQPR .maxminmaxmin = .  

     gansazRvreba 1. riskebis (4) TamaSSi moTamaSis saSualo minimaqsuri riskis kriteriumi 

ewodeba sidides 

                          jujPP PRS .maxmin* = .                                 (7) 

     gansazRvreba 2. saSualo minimaqsuri riskis (7) kriteriumiT gansazRvruli 

optimaluri Sereuli ),...,,( **
2

*
1

*
mpppP =  strategiis speqtri vuwodoT moTamaSis iseT 

** ixi =  strategias, romlis Sesabamisi albaToba ** )( ii pxP =  aris udidesi, xolo Sesabamisi 

awonili saSualo riski, gamoTvlili tolobiT 

                      )...();( 21
***

iniiiiiu rrrppxR +++= ,                          (8)  

iqneba minimaluri. moTamaSis optimalur gadawyvetilebad vRebulobT ** ixi =  strategias 

(veyrdnobiT laplasis kriteriums, romlis ZaliT bunebis TiToeuli strategiis albaTobaa 

n1  da igi ver axdens gavlenas yoveli ni ,...,2,1= - Tvis (8) tolobiT gamoTvlili 

sidideebis Sedarebaze).  

     Cvens (6) TamaSSi moTamaSis Sereul strategias aqvs saxe )1,( ppP −= . gamoviyenoT 

(7) kriteriumi da misi Sesabamisi optimaluri Sereuli )1,( *** ppP −=  strategiis 

povnisaTvis gamoviyenoT xn2  matriculi TamaSis amoxsnis grafikuli xerxi [2]. am xerxiT 

)505,0;495,0(* =P , romlis speqtria moTamaSis meore strategia, xolo (8) tolobiT 

gamoTvlili Sesabamisi awonili saSualo minimaluri riski tolia  

9795,29,5.505,0)505,0;2( ==uR . rac Seexeba pirveli strategiis  Sesabamis awonil 

saSualo risks, igi aris .445,5)56.(495,0)495,0;1( =+=uR  am or sidides Soris gansxvaveba 

ufro mniSvnelovania, vidre sevijis kriteriumiT gamoTvlil 5,9 da 6 sidideebs Soris. 

amrigad, (6) da (5) TamaSebSi optimaluria 22 =x  strategia.       

    SeniSvna. saSualo minimaqsuri riskis (7) kriteriumis Sesabamis optimalur Sereul 

strategias xn2  da 33x  TamaSebisaTvis vipoviT grafikuli xerxis saSualebiT. sxva 

ganzomilebis TamaSisaTvis misi povna moiTxovs minimaqsis specialuri tipis amocanis 

amoxsnas.             
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3. daskvna 

sruli gaurkvevlobis pirobebSi bunebis winaaRmdeg TamaSSi  sevijis minimaqsuri riskis 

kriteriumiT gansazRvruli optimaluri strategia SesaZloa ar iyos damajerebeli. aseTi 

strategiis ufro metad damajereblobis mizniT gansazRvrulia saSualo minimaqsuri riskis 

kriteriumi, rogorc sevijis minimaqsuri riskis kriteriumis ganzogadeba Sereuli 

strategiis gamoyenebiT. gansazRvrulia aseTi optimaluri strategiis speqtris da awonili 

saSualo minimaluri riskis cnebebi.  
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RISK  AND THE OPTIMAL RISKY SOLUTION  IN  THE GAME 

AGAINST NATURE 
Beltadze Guram 

Georgian Technical University 

Summary 
The problem related to risky decision making in the game against the nature is discussed. 

For this purpose, the peculiar reasons of the risk as well as the indefiniteness causing the risk are 
characterized. The scenarios of indefiniteness are separated those being faced in game theory. In 
the game against the nature under indefinite conditions, in order to justify the rationality of the 
decision, by application of the Savage’s mini-maximal risk criteria into the risk games, the 
average mini-maximal risk criteria is being inserted, out of which the optimal mixed strategy of 
the gamer is received. For such strategy, the knowledge spectrum and weighted average minimal 
risks are being determined.  
 

РИСК  И  ОПТИМАЛЬНОЕ  РИСКОВАННОЕ  РЕШЕНИЕ 
В  ИГРАХ  ПРОТИВ  ПРИРОДЫ 

Белтадзе Г. 
Грузинский Технический Университет 

Резюме 
Рассмотрена проблема, связанная с принятием рискованных решений в игре против 

природы. Для этого рассмотрены характерные причины для риска и неопределенности, 
порождаюшие риск. Выделены варианты неопределенностей, которые встречаются в 
теории игр. В игре против природы в условиях полной неопределенности с целью 
подтверждения достоверности оптимального  решения,  полученого методом  критерия 
минимаксного риска Сэвиджа, в игре рисков введен критерий среднего минимаксного 
риска, из которого получаем оптимальную смешанную стратегию игрока. Для такой 
стратегии определены понятия спектра и взвещенного среднего минимального риска. 


