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PE®EPAT
Juninomuas pabota, 46 c., 43 pucyska, 12 HICTOUHUKOB.

OIITUMAJIBHOE VYIIPABJIEHHUE, YIIPABJIEHUE I10
ITPOI'HO3UPVIOIIEN MO/EJIN, OKOHOMUMYECKHE 3ATAYN,
HEOKJIACCUYECKAA MOJIEJIb 9KOHOMUKH, AJI'OPUTMBI.

O6bexToM UCCIICIOBAHHUS ABJIACTCA HEOKJIaCCUYECKas 3aj1a4a
HDKOHOMMYECKOTO POCTA U CBA3AHHBIE C HEW 3aa4M ONTUMHU3ALNH.

lenp paboTbl — NPEIOKUTH U HUCCIEAOBATh PA3JIMYHBIE BAPUAHTHI
IIOAXOJOB [l PELICHUS JaHHOW 3aJ1a4, paCCMOTPETh 3a/1a4ld Ha OCHOBE METOJIOB
YOpPaBIEHUs 110 IPOTHOZUPYIOLIEW MOJEIM, B YACTHOCTH: HEOTPAHUYCHHBIN
EMPC, EMPC c¢ TepMuHanIbHBIM OrpaHHM4YeHHEM-paBeHCTBOM, EMPC ¢
TEPMUHAIBHOW CTOMMOCTBIO. [IpoBecTH YUCIEHHBIE DKCIIEPUMEHTBI U YCTAaHOBUTD
JIYYIIUHU TOJIXOM.

JIns pemieHWss W UCCIENOBaHUS TMOCTABJICHHOW 3aJayd UCIOJIb3YIOTCS
cienytomue Metonabl: npuHuun Makcumyma JI.C. IlToHTpsirmHa Jid TOJy4YEeHUS
AHAIMTUYECKOTO PEUICHHUS, MPSAMbBIE METOAbl YUCICHHOIO PEIICHUS HEIMHEHWHBIX
3a71a4 ONTHUMAIBHOIO YIPABJIECHUS, METOJAbl YIPABICHUS MO MPOTHO3UPYIOIICH
MOJICJIM JIJI1 SKOHOMHMYECKHUX 3aj1a4.

PesynbraTamMmu paboThl SBASIOTCS — (OPMYJIMPOBKA  MPOTHO3UPYIOLIUX
3a1a4 ONTUMAJIBHOIO YIPABJICHUS, MCIOJB3YEMBIX B TPEX Pa3JIMYHBIX CXEMax
YOPaBJIEHUs MO MPOTHOZUPYIOWIEW MOJENIN, CPABHUTEIBHBIA aHAJW3 HA OCHOBE
YUCJICHHBIX JKCIIEPUMEHTOB B 3aJaye ONTHUMAJIBHOIO DKOHOMHYECKOIO pOCTa Ha
OCHOBE HEOKJIACCUYECKON IKOHOMUYECKOU MOJIEIIH.



ABSTRACT
Degree thesis, 46 p., 43 drawings, 12 sources.

OPTIMAL CONTROL, MODEL PREDICTIVE CONTROL, ECONOMIC
PROBLEMS, NEOCLASSIC ECONOMIC MODEL, ALGORITHMS.

The object of the research is the neoclassical problem of economic growth
and related optimization problems.

The purpose of the work is to propose and explore various approaches to
solving this problem, to consider problems based on model predictive control
methods, in particular: unlimited EMPC, EMPC with terminal equality constraint,
EMPC with terminal value. Conduct numerical experiments and establish the best
approach.

To solve and research the problem, the following methods are used: the
maximum principle of L.S. Pontryagin for obtaining an analytical solution, direct
methods for the numerical solution of nonlinear optimal control problems, model
predictive control methods for economic problems.

The results of the work are — the formulation of predictive optimal control
problems used in three different control schemes according to the predictive
model, comparative analysis based on numerical experiments in the problem of
optimal economic growth based on the neoclassical economic model.



