EmGynaes B. H., Touxws Al

) HPEACTABIAOT coblh
MH, H eCllM mpH Tom
> TO KOOpJIHHHpYOmei

TEHO MHOIO 3¢ dexTes-
'O1 BBOZIA MHOKHTE e
4H, aNTOPUTMBEI Jlasmme-

YIO CHCTEMY, cocCTos-
JIEMEHTOB Ha HIasew
SHA NIEpeian 1emesry
aboTEI, HomycTHMEDR: ©
10 OTPaKaKOIIHX CBoW
>IX 3HAYEHHH: uis X3

X 2 B BHIIC JOImyCTs-
{HJKHEM YpOBHe nepe-

3DPEKTHBHEIX 3HauE-
Y1 =<4)wu nns Y2 =

HE ommucana BBIpaze-

IEMEHTA Ha HHKHeM
150%

— 2X2 <1
EMEHTA Ha HIDKHew

Yo il Og

3amaqa. C yyerom
3aJa4u KOOpAUHAa-
MCHTa Ha HIDKHEM

fll =X +2X2,

CHTAa Ha HH)KHeM

MATEMATHYECKOE OIIMCAHME 3AJIAYN
STIPABJIEHUS B YT OJILHOI
HPOMBINUIEHHOCTH

r
BECTHHK TOIY. 2011. Ne 221 %

JPOBHE  sBisiercs  Bexrop By = (f21.52), rze 1 =y1 +y,,
Io=y;+5 ¥2- B cootsercteum co cxemoi Geskrreparmprmx allrOPHTMOB,
1A 3IEMEHTOB Ha HHXKHEM YPOBHE OIpPENe/ISIOTcs 3¢ exTHBHBIE Kpaiinue TouKH
sahay Fl (X) —> Max npu cobmonenun JIOKaJTbHOI'0 NOIYCTHMOIO MHO>xecTBa
STPAHUYEHHH IS IIEPBOTO 3TeMEHTA Ha HH KHEM yposre u F) (y) — max mpu

COGJHO,HGHI/IH JIOKaJIBHOIO HOITYCTHMOI'O MHO)KGCTB& OI'PaHHYECHHH AJIA BTOpOro
SJICMEHTAa Ha HIDKHEM YpPOBHE.

Pacemorpum 3agagy Fl (X) — max c yuerom JIOKaJIbHBIX OrpaHHYEeHHI]
1A IIEPEMEHHBIX X| H X9 . Hcnioneays MHOTOKPHTePHATbHEIH CHMIUIEKC-MeTo,
fIPH PEIICHUH NaHHOM 3anayn nojiryqaeM, 9To 3 heKTUBHLIME KpalHHMH TOYKaMK
sBasIOTON: X1 = G;D) u A Gl

AHaNoOruyHo u s 3a4avyu F2 (y) —> mMax c yuerom JIOKAJIBHBIX OrpaHH-
SCHHH U1 IepeMeHHbIX Y1 v Yo onpenemsorcs cinenyromue 3¢ geKTHBHBIE
KpaiiHHe TOYKH; yl =(4;2) u y2 =(2;3)..

H torna zamaua snementa na BEPXHEM ypOBHe pHoGpeTaeT BUA:
BA;+1(1-Ap)1+2[1 A1+3(1-Ap)]+4 A2 +2(1-A 5 ))]H2 Ao +3(1- Ap)l— max ;
<0 CJICAYIOIIUMH OrpaHHYCHHSIMH:

2[31 +1(1-Ap)]H1 Aq +3(1-AIH4AA > +2(1- Ao )H5[2 Ao +3(1-A9)1=> 23,
mpmien 0<X; <1, 0<i, <1.

Pemas 3agauy snemenra Ha BEPXHEM ypOBHE, HAaXOMHMM, YTO 7‘“1 =1£2 u
Ay = 0; u nanee, uro X S5luXn =2 Y15 4. ¥3.= 3.

CnenosarensHo, mus HEPBOro sJIeMeHTa Ha HIDKHEM YpPOBHE s dexruBHBIMU

= 1 2
KPaHHHMH TOYKAMH SBIIAIOTCS 3HAYCHHS: X & — B;1) u x° = (1;3), a nns sro-

POTO 3JIEMEHTa Ha HIDKHEM ypOBHE — y1 =(4;2) u y2 =(2;3). Bnemenr ua

BCPXHEM YDOBHE ONpENeTHT BapHAHTEHI Xi=2, X9 =2: Y1=2, y5 =3,

KOTOpEBIC SABIAIOTCH ONTHMATBHBIMH IS ABYX COBMECTHO ()YHKIHMOHHDYIOITHX
SJICMEHTOB Ha HH)KHEM YpOBHE. :
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