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AHHOTALIUA
Tema nunioMHo# padoTbl: «BeposSsTHOCTHOE AMHAMUYECKOE TPOTPAMMUPOBAHUE.

O0beM AuNIIOMHOM padoThl: 76 cTpanull, 11 MCIOIB30BAHHBIX HCTOYHUKOB.

Kuarouessie caosa: [MHAMNYECKOE ITPOTPAMMUWPOBAHUE, ITPUHIIAII
OIITUMAJIBHOCTH, BAPUALIMOHHOE NCYHHUCJIEHUE, MAPKOBCKUE
IMPOLECCHI, OIITUMM3ALINA, BEPOATHOCTHBIE MOJEJIN, PEKYPPEHTHBIE
YPABHEHUA, CTOXACTUYECKOE YIIPABJIEHUE.

B numioMHoOM paboTe M30KEHBI KII0UEBbI€ MPUHITUIIBI U OTIPEICICHUS
JTWHAMUYECKOTO MPOrpaMMUPOBAHMS, PEIICHBI 33/1a4l ONTUMAJIbHOTO IPUHSTHUS PEIICHUH B
YCJIOBUAX HEONPEACIEHHOCTH.

[enbro TUIIIOMHOM pabOTHI SIBJISETCA U3ydeHHe, 0000IEHNE U MPAKTUIECKOE
MPUMEHEHHUE METOJ0B TUHAMUYECKOTO TPOTPAMMUPOBAHUS JIJI PELICHUS 3a]1a4
ONTUMAJIBHOTO YIPABJICHUS U IPUHSTUS PEIICHUN.

IIpu uccnenoBaHUM U HAMMCAHUM UCIIOJIb30BAINCH TUTEPATYPHBIC UCTOUHUKH 110
3aJITaHHON TEME.

B numiomuol paboTe ObLIN CHCTEeMAaTU3UPOBAHBI METOIbI PEIICHUS 3a/1a4
ONTUMAJIBHOTO YIIPABJIEHUS, @ TAKKE MPOJEMOHCTPUPOBAHBI AJITOPUTMBbI, pEAJIU3yEMbI€ Ha
s3bIke C++, KOTOpBIE B TAJIbHEUIIIEM MOTYT OBITh BHEJAPEHBI B TIPUKJIAHBIE 3a/1aUn
MJIAHUPOBAHUS, ONTUMU3ALINY 1 aHAJIN3a PUCKOB.



AHATALBISA

Thma abinioMHal npaubl: «IMaBepHacHae bIHaMIYHae MparpaMaBaHHE.

A0'éM abIIoMHAaM npanbl: 76 crapoHak, 11 BeIKapbICTAHBIX KPBIHILL.

Kiarouasis ciaosbl: JJ[bIHAMIYHAE ITPATPAMABAHHE, ITPBIHIBIIT
ATITBIMAJIBHACIIL, BAPBISIIBIMHAE BBIJITUOHHE, MAPKAYCKIS TTPAIICHI,
ATITBIMI3AILIBIS, IMABEPHACHBIS MAJIDJII, POKYPOHTHBIS YPAVHEHH],
CTAXACTBIYHAE KIPABAHHE.

VY ApIoMHAM mpalbl BBIKJIAI36Hbl ACHOYHBIS MPBIHIIBIGI 1 a3HAYZHHI JIbIHAMIYHAara
nparpamMaBaHHs, BbIpalllaHbl 33]1a4bl allThIMaIbHAra MPBIHALIL PAIIHHSAY Ba YMOBax
HSIBbI3HAYaHACII1.

Mbraii npatibl 3'ayisieriia BbIByuYsHHE, a0aryJIbHEHHE 1 MPAKThIYHAE MPbIMSHEHHE
MeTajay JbIHAMIYHAara mparpaMaBaHHs JIJIsl BRIPAIIIHHS 3a]a4 anThiMajbHara KipaBaHHs 1
NPBIHALLS PAIIPHHSIY.

[Ipsl gacnenaBanHi 1 HaMMiCaHHI BBIKAPBHICTOYBAICS JIITAPATyPHBIS KPBIHIIBI A
3ajaa3eHal Tame.

VY mpatibl cicTaMaThI3aBaHbl META/Ibl BBIPAIIIPHHSA 33/1a4 alThIMallbHara KipaBaHHs, a
TaKkcama MpajdMaHCTPaBaHbl adrapbITMbl HA MOBe C++, siKist MOTYIIb OBbIIb YKapaHEHBI ¥
HPBIKJIAIHBIS 33/1a4bl [IJIaHABAHHS, alIThIMI3allbll 1 aHAJII3Y PHI3bIK.



ANNOTATION
Thesis: «Probabilistic Dynamic Programming.
The thesis contains: 76 pages, 11 sources.

Keywords: DYNAMIC PROGRAMMING, PRINCIPLE OF OPTIMALITY,
CALCULUS OF VARIATIONS, MARKOV PROCESSES, OPTIMIZATION,

PROBABILISTIC MODELS, RECURRENCE EQUATIONS, STOCHASTIC CONTROL.

The thesis presents key principles and definitions of dynamic programming and solves
optimal decision-making problems under uncertainty.

The aim of the thesis is to study, generalize and practically apply dynamic
programming methods for solving optimal control and decision-making problems.

The research and writing utilized literary sources on the given topic.

The work systematizes methods for solving optimal control problems and demonstrates
algorithms implemented in C++ that can be further applied to practical problems of planning,
optimization and risk analysis.



