BEJIOPYCCKUN I'OCYJIAPCTBEHHBINI YHUBEPCUTET
DakyabTeT ITPUKJIIAJTHON MaTeMAaTUKA U MH(POPMATUKNI

Ka(be,zxpa METOA0B OIITUMAJIBHOI'O YIIpaBJICHUA

AnHOTAINS K IUILIOMHOI pabore

«OnTumaJjabHOe yYipaBjieHne AUHaMNI4Y€CKUM 00BEeKTOM IIO
pe3yJibTaTaM O6pa6OTKI/I BbIXO/JHBIX CHUI'HAJIOB U3MEPUTEJIbHOI'O

yCTPOUCTBa»

Bobkosa Maprapura MuxaitioBHa

HayuHnblit pyKoBOAUTEb — KAHAUJIAT (PUSUKO-MATEMATHIECKUX HAYK, JOIEHT
kadeapbr MOY Ilasyienok H.C.

Murnck, 2022



PEDOEPAT

Huriomuas padora: 46 c., 19 puc., 15 ncrounukosn, 1 mpu.

Kumrouesere ciosa: OIITUMAJIBHOE HABJIIOAEHUE, OIITUMA/JIL-
HOE VIIPABJIEHUE, AIIOCTEPUOPHOE PACIIEPEJIE/JIEHUE, OIITU-
MAJIBHOE HABJ/ITOJAEHVE B PEAJIBHOM BPEMEHU, OIITUMAJIBHOE
YIIPABJIEHNE B PEAJIbHOM BPEMEHU, INHAMINYECKAf CUCTEMA

OO0beKT ucciieIoBaHUA: 33/ia4a ONTUMAJILHOIO YIIPABJIEHUSI B YCJIOBHUSX
HEeOIIPE/IeJIEHHOCTI U COIIPOBOXKIAIOIINE €€ 33 Iaul OITUMAJIbHOIO HAOJIIOICHNSI.

Llenp mccaegoBaHUA: IPEJJIOKUTH aJIlOPUTM PEIIeHUs 331349 ONTUMAJIb-
HOT'O YIIPaBJIeHUd B peajibHOM BPEMEHM IO pe3yJbTaTaM PeIieHns 3aJa9 OITH-
MaJILHOT'O HAOJIIONEHNS 3a INHAMIYIECKON CHCTEMOII.

MeTtoabl mcciieIoOBaHUsI: METO/IbI ONTHMU3AINI, METOJIbl TCOPUH YIIPaB-
JICHISI U HAOJIIOICHUS.

Ilonydyennble pe3yabTaTbl U UX HOBU3HA: 3PPEKTUBHBIE AJTOPUTMbI
JIJIsl pelleHns] 3a/4a4 OITUMAJIbHOIO HAOJIIOEHUsT 38 JIMHAMIIECKON CUCTEeMOI 110
pe3yibraraM 00pabOTKM BBIXOJHBIX CUTHAJIOB M3MEPHUTEIBHOIO YCTPOHCTBA, 3a-
Jladn ONTHMAJIbHOIO HaOJIIOJEHUsT B peajibHOM BPEMEHM, 3aJiadi OITHMAaJIbHOT'O
yIpaBJeHNus B PeaJbHOM BPEMEHH.



ANNOTATION

Degree paper: 46 p., 19 ill.; 15 sources, 1 app.

Key words: OPTIMAL OBSERVATION, OPTIMAL CONTROL,
POSTERIOR DISTRIBUTION, OPTIMAL REAL-TIME OBSERVATION,
OPTIMAL REAL-TIME CONTROL, DYNAMIC SYSTEM

Object of research: the problem of optimal control under uncertainty and
the problems of optimal observation accompanying it.

Purpose of research: to propose an algorithm for solving problems of
optimal control in real time based on the results of solving problems of optimal
observation of a dynamic system.

Research methods: optimization methods, methods of control and
observation theory:.

Obtained results and their novelty: effective algorithms for solving the
problems of optimal observation of a dynamic system based on the results of
processing the output signals of the measuring device, the problem of optimal
observation in real time, the problem of optimal control in real time.



