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ÐÅÔÅÐÀÒ

Äèïëîìíàÿ ðàáîòà, 33 ñ., 13 ðèñ., 7 èñòî÷íèêîâ.

ÇÀÄÀ×È ÎÏÒÈÌÀËÜÍÎÃÎ ÓÏÐÀÂËÅÍÈß, ËÈÍÅÉÍÛÅ ÑÈÑÒÅÌÛ,
ÂÎÇÌÓÙÅÍÈß, ÃÀÐÀÍÒÈÐÎÂÀÍÍÎÅ ÓÏÐÀÂËÅÍÈÅ, ÓÏÐÀÂËÅÍÈÅ
ÏÎ ÏÐÎÃÍÎÇÈÐÓÞÙÅÉ ÌÎÄÅËÈ

Îáúåêòîì èññëåäîâàíèÿ ÿâëÿþòñÿ çàäà÷è îïòèìàëüíîãî óïðàâëåíèÿ ëè-
íåéíîé ñòàöèîíàðíîé äèñêðåòíîé ñèñòåìîé ïîä äåéñòâèåì îãðàíè÷åííûõ âîç-
ìóùåíèé è ìåòîäû èõ ðåøåíèÿ.

Öåëü ðàáîòû � ïîñòðîåíèå ðàçëè÷íûõ ìåòîäîâ ðåøåíèÿ çàäà÷ îïòèìàëü-
íîãî óïðàâëåíèÿ ëèíåéíîé ñòàöèîíàðíîé ñèñòåìîé ñ âîçìóùåíèÿìè; ñðàâíå-
íèå êà÷åñòâà óïðàâëåíèÿ â ðàçëè÷íûõ ïîäõîäàõ è èññëåäîâàíèå âîçìîæíîñòè
èõ èñïîëüçîâàíèÿ â òåîðèè óïðàâëåíèÿ ïî ïðîãíîçèðóþùåé ìîäåëè.

Îñíîâíûå ìåòîäû èññëåäîâàíèÿ � ìåòîäû îïòèìàëüíîãî óïðàâëåíèÿ, ìå-
òîäû òåîðèè óïðàâëåíèÿ ïî ïðîãíîçèðóþùåé ìîäåëè.

Ðåçóëüòàòàìè ðàáîòû ÿâëÿþòñÿ àëãîðèòìû ïîñòðîåíèÿ îïòèìàëüíîé ãà-
ðàíòèðóþùåé ïðîãðàììû, ãàðàíòèðóþùåé ñòðàòåãèè ñ çàìûêàíèåì è àëãî-
ðèòìû óïðàâëåíèÿ ïî ïðîãíîçèðóþùåé ìîäåëè íà èõ îñíîâå.
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ABSTRACT

Graduation work, 33 p., 13 tab., 7 sources.

OPTIMAL CONTROL PROBLEMS, LINEAR SYSTEMS, UNCERTAINTY,
GUARANTEED CONTROL, MODEL PREDICTIVE CONTROL

The object of this study are optimal control problems for linear discrete time-
invariant system subject to unknown bounded disturbances and methods of their
solution.

The goal of the work is the construction of various methods for solving
optimal control problems for linear time-invariant system subject to disturbances;
comparison of cost functions in di�erent approaches and the possibility of use in
model predictive control.

Research methods � optimal control methods, model predictive control
methods.

The results of the work are the algorithms for construction of guaranteed
open-loop input, optimal control strategy and algorithms for model predictive
control based on them.
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