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Pegepar

Junmomuas pabota, 40 ctpanutl, 10 pucyHKOB, 5 HCTOYHUKOB

KimroueBbie cimoBa: POBACTHASA OIITUMU3ALNA, TAPAHTHUPOBAHHAA

OIITUMUM3 AL, OIITUMAJIBHOE INTAHNPOBAHMUE, JIMHEMHOE
I[MPOI'PAMMUPOBAHMUE.

Obvexm uccredosanuss — IMHAMHUYECKUE MOJIEITN DKOHOMUKHU.

Llens pabomer — TOCTPOCHHE AITOPUTMOB POOACTHON ONTHMM3AIMKM B 3a7aue
ONTHUMAJIBHOTO IJIAHWPOBAHUS BBIYCKa MPOIYKLH U 331a4€ ONTUMAIBHOTO YIIPaBICHUS
MIPOU3BOACTBEHHOM JI€ATEIbHOCTHIO (PUPMBI.

B xozme paboThl paccMaTpuBaroTCs JBE 3aJayd poOAcTOd ONTHUMH3ALMU: 3a/ada
ONTUMAJIBHOIO IUIAHUPOBAHUS BBIITYCKa IIPOAYKIM U 3a/1a4a ONTUMAJIbHOTO YIIPABJICHHUS
MIPOU3BOICTBEHHOM NEATEIbHOCTHIO (GUpPMBL. ISl TaHHBIX 3374 CTPOSATCS aJrOPUTMBIL,
MMO3BOJLIOIIME HAWNTH ONTUMAIBHOE TapaHTHpylollee yrpasiieHue. lIpoBomurtcs
CpPaBHUTENbHBIA aHadu3 padOThl AJITOPUTMOB JUIsl Pa3IMYHBIX BXOJHBIX MapaMeTpOB
3a/1a4H.

Pe3ynpTaToM SBISIOTCS alrOPUTMBbI IOCTPOCHHS ONITUMAIIbHBIX TAPAHTUPYIOLIUX
YIOPABJICHUM 111 paccMaTpUBaeMbIX 3a]1a4.

O05acThIO0 TPUMEHEHUS ABJISIOTCS PA3IMYHbIC JUHAMHYCCKAE SKOHOMUYCCKHUEC
TPOIIECCHI.



ABSTRACT

Thesis, 40 pages, 10 pictures, 5 sources
Keywords: ROBUST OPTIMIZATION, LINEAR PROGRAMMING.
The object of investigation is dynamic models of economics.

The objective is to develop robust optimization algorithms for the problem of
optimal production planning and the problem of optimal control of the company’s
production activities.

During the work two robust optimization problems are considered: the problem of
optimal production planning and the problem of optimal control of the company’s
production activities. Algorithms that allow find the optimal guaranteeing control for the
problems are built. A comparative analysis for different input parameters for the
problems is conducted.

The results of the thesis is an algorithm of optimal guaranteeing controls for
considered problems.

Scope is various dynamic economic processes.



