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3AJTAYA BAJUIE-ITYCCEHA UIA JIMHEMHOI'O MATPUYHOT'O
YPABHEHUA JIAAIIYHOBA BTOPOI'O ITIOPAAKA C [TAPAMETPOM

A. N. KALIITAP
benopyccko-Poccuiickuii yHUBEpCUTET
Morunes, bemapyce

PaccmaTtpuBaercs kpaeBas 3a1auda tumna [ 1]

X=2(A, ()X +XB,(1)+A(A, ()X +XB, (1)) + F,(t)+ AF, (1) + 1°F,(¢), (1)
X(0,42) =M, X(@w,A)=N, XeR"™, (2)

rne A(2),B,(t)(i=1,2) — marpunbl kinacca C[0,»] COOTBETCTBYIOIIUX pPa3-
MmepHocrel, F, (1) e ((C[O,a)],]R”X’") (k=0,1,2); M, N — 3aJlaHHbIC BEICCTBCHHLIC
matpunpl, @ > 0,4 R,

B nmannHoit pabote, ABIAIOIICHCS MPOIOHKEHUEM M pa3BuTueM [1-3], Ha
OCHOBE TpUMEHEHHs MeToja [4, ra. 2] momydeHsl: K0dGdUIIMEHTHOE J0CTa-
TOYHOE YCJIOBHE OJHO3HAYHOU paspemmmocta 3amadu (1), (2), omenku obma-
CTHU JIOKAJIU3alMU PEIICHUs U €ro MPOU3BOJHOM, a TaKXKe aJITOPUTM MOCTpPOe-
HUSI peIICHUS.

O0o3HaueHus:
a, = max||A, ()], B, = max|[B, ()], h, = max|[F, (1)), £=|4],
()]
q :5[(051 +p)o+a, +ﬂ2]a
2
K=LmonNs Qe reh) &0, 0 5m]|.
0] 2 2

Teopema. Ilycmw gvinonneno ycinosue £q <1. Toeoa 3aoaua (1), (2) oono-

3HAYHO paspeuiuma, npu 3mom CanZ@ea]lMGbl OUEHKU

K - K
|X(, )] <™+ I—Z)q - xen]=- -
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UccnenoBanue pazpemmMocTy 3aaauu (1), (2) BHIIOIHEHO TPUMEHUTEIIBHO
K SKBUBAJICHTHOW MHTErPAJIbHOMU 3aJa4e

X(t,2) =M+ [Y(z,A)dr,
0

Y(1,4) = %(N ~M)+ if{jﬂ(s,ﬁ)dsjdf,

(VN4

rae H(t, ) = A(A, ()X + XB, (1)) + A(A, ()Y + YB, (1)) + F, (1) + AF,(t) + 1°F, (¢).
JI1sl MOCTpOEHHs PELIEHHs dTOM 3a7a4i UCIOIb3YETCS METOJ Majoro mna-
pamerpa Jlsanynosa — Ilyankape, coriacHo koTopomy Matpuipl X(7,1), Y (1)

pa3I>ICKI/IBaIOTC$I B BUJIC
X(1,2) = X, (1) + AX, (O) + ...+ X, () +..., 3)
Y(t,2) =Y, (£) + AY, () + .t AY, () +... (4)

Trac

X,() =M+ -(N-M) + j[f{jﬂ()(s)dsj ]d(p,

Y, (1) = i(N ~M) +ﬂ[jﬂo(s)dsjdr

X, (0 —im@ans)dstr}w,

Y,. (@) _i:[{me(S)dsjdr m=0,1,2,.

H,=F, H =AX,+X,B +4,X,+Y,B,+F, H = AX,+X,B +AY +YB,+F,.

YcraHosineno, uto mpu |[A|<1/q psast (3), (4) CXOmSTCS PABHOMEPHO 110

€[0,w] K pELICHUIO UHTETPAIIBHOM 3a1a4H.
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Jns mmocTpanuy IPUMEHEHMS ITOYYEHHBIX PE3YJIbTAaTOB PAacCMOTpPEHA
MaTpu4Has MOJEIbHAs 3a1a4a

dZX(I) _ ﬂ«Al (t)X(t) + /IX(t)Bl(t) + F(t) >

dar*

0 0 w 0
M:X(O):[1 1), N:X(a)):(l l_wj.

31ech

0 ¢ t t
A1=B1=(1 oj’ A, =B, =0, F:-(l J, w=01, A=1.
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