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stohasturi programirebis meTodebis gamoyeneba

optimalur gadawyvetilebaTa miRebis procesSi

gela WikaZe, valida sesaZe

saqarTvelos teqnikuri universiteti

reziume

ganxilulia maragebis optimaluri ganawilebis amocanebi ganusazRvrelobebis gaTvaliswinebiT.

mocemulia maragebis optimaluri ganawilebis amocanebis maTematikuri modelebi da

warmodgenebSi. ganxilulia konkretuli magaliTi. SemuSavebulia kompiuteruli programebi.

sakvanZo sityvebi: dagegmareba. optimaluri gadawyvetileba. stohasturi daprogrameba.

1. Sesavali

gadawyvetilebis miRebis amocanaTa umravlesoba, rogoc wesi, daiyvaneba maragebis ganawilebis

standartul amocanebamde, magram realur pirobebSi sidideebi maTematikur modelSi

warmoadgenen SemTxveviT sidideebs, amitomac tradiciuli wrfivi programirebis amocanebis magivrad

gvixdeba stohasturi programirebis amocanebis gadawyveta. maTematikuri modelis Sedgenis procesi

iwyeba miznis funqciis ganxilviT. Tu sidide, romelic Sedis miznis funqciis gamosaxulebaSi,

aris SemTxveviTi sidide, maSin  stohasturi programirebis amocanebi SeiZleba warmodgenil iqnan

Sesabamisad an warmodgenaSi.

2. ZiriTadi nawili

warmodgenaSi miznis funqcias, romelic axorcielebs maTematikuri molodinis sididis

maqsimizeba(minimizeba)-s, eqneba Semdegi saxe:

Tu formulaSi mTlianad miznis funqciis maTematikuri molodinidan gadavalT SemTxveviTi

sididis maTematikur molodinze maSin miviRebT:

maSasadame, warmodgenaSi gvixdeba im ucnobi sidideebis moZebna, romlisaTvisac miznis

funqcias aqvs optimaluri (maqsimaluri an minimaluri) mniSvneloba.

warmodgenaSi miznis funqcias formirdeba sxvanairad. kerZod miTiTebul    unda iqnas miznis

funqciis zRvrulad dasaSvebi minimumi an maqsimumi

warmodgenaSi amocanis arsi mdgomarebs imaSi ,rom movZebnoT iseTi ucnobi sidideebi,

romelTaTvisac maqsimizdeba albaToba imisa ,rom miznis funqciis miRebuli mniSvneloba ar iqneba

zRvrul dasaSveb minimumze uaresi.

warmodgenaSi miznis funqcias SeiZleba hqondes Semdegi saxe:

1. maqsimizebis amocana 2. minimizebis amocana
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orive  SemTxvevaSi unda miviswrafodeT albaTobis maqsimizebisaken, magram rogirc miznis

funqciebis Camoyalibebidan Cans es ori amocana principulad gansxvavebuli amocanebia.

axla danvixiloT Tu rogori saxe eqneba SezRudvebs am SemTxvevaSi.

warmodgenaSi SezRudvebs aqvT saxe:

sadac - Sesabamisad sidideebis maTematikuri molodinebia.

warmodgenaSi SezRudvebs aqvT saxe:

es Canaweri niSnavs, rom TiToeuli SezRudvis Sesrulebis albaToba

ar unda iyos naklebi winaswar mocemul sidideze. sabolood ki stohasturi programirebis

amocanas warmodgenaSi eqneba saxe:

stohasturi programirebis maqsimizebis

amocanas warmodgenaSi eqneba saxe:

stohasturi programirebis minimizebis amocanas

warmodgenaSi eqneba saxe:

Tu sidideebi emorCileba normaluri ganawilebis kanons, maSin am amocanis dasmis

determinirebul eqvivalents SeiZleba mieces Semdegi saxe:

a) miznis funqciis maqsimizebis SemTxvevaSi: b) miznis funqciis minimizebis SemTxvevaSi:
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sadac , - es aris Sesabamisad SemTxveviTi sididis maTematikuri molodinis da dispersiis

sidideebi. xolo sabolod warmodgenaSi amocanis determinirebul eqvivalents eqneba (8)

gamosaxulebiT naCvenebi saxe, sadac - aris SemTxveviTi sididis maTematikuri molodini,

–Sesabamisad maTematikuri molodinis da dispersiis sidideebi sidideebisa; - t

sididis mniSvneloba ganawilebis normaluri kanonis SemTxvevaSi, romeliSic viTvaliswinebT

SezRudvis Sesrulebis albaTobas.

;

ganvixiloT aRniSnuli meTodi SedarebiT martiv magaliTze:

magaliTi. vTqvaT gvaqvs amocana ori saxis maragis ganawilebaze ori saxis saqonlis gamoSvebis

pirobebSi. SevadginoT am amocanis modeli Cveulebrivi, warmodgenaSi, determinirebuli

eqvivalentis formaSi.

1. amocanis Cveulebrivi modeli iqneba aseTi saxis:

;

;                         (9)

2. amocanis modeli warmodgenaSi iqneba aseTi saxis:

; (10)

;

3. amocanis modeli determinirebul warmodgenaSi iqneba aseTi saxis:

;

(11)
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3. daskvna

amocanis modelSi mocemuli sidideebis SemTxveviTi saxe (xasiaTi) mniSvnelovnad zemoqmedebs

Sedegze da am faqtorebis gauTvaliswineblobam SeiZleba migviyvanos dasmuli amocanis

ararealurobamde, romelTa gadawyveta SeuZlebeli iqneba. Cven mier ganxiluli amocanebi gvaCvenebs,

rom praqtikaSi seriozuli gadawyvetilebebis miRebis dros dinamiuri stohasturi pirobebis

gauTvaliswinebloba araa mizanSewonili. Sesasrulebeli amocanebis saimedoobis gazrdis mizniT

mizanSewonilia: 1. movaxdinoT dagegmareba im ganusazRvrelobis gaTvaliswinebiT, romelic modelSi

gamoyenebul SemTxveviT sidideebis ganawilebis kanonebis gaTvaliswinebas gulisxmobs. 2. movaxdinoT

SemTxveviTi sidideebis mniSvnelobaTa periodul dazusteba, gegmebis koreqtirebis gareSe da rac

ufro xSirad ganvaxorcielebT am dazustebiT procedurebs, miT ufro realuri da Sesrulebadi

iqnebian amocanebi.
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Summary

In the represented article there are considered the problems of optimum distribution of resources under the

conditions of uncertainty. There are constructed M and P mathematical statements for the problems of optimal

distribution of resources. In the paper there are discussed case-studies and are demonstrated corresponding software

packages.
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Резюме

Рассмотрены задачи оптимального распределения ресурсов в условиях неопределенности.

Составленны математические M и P постановки задач оптимального распределения ресурсов. Рассмотрены

конкретные примеры. Разработаны компьютерные программы.


