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MHWHOPAHTHBIE METO/IbI CTOXACTUYECKOM I'JIOBAJIBHOM
ONITUMH3 AU

Kmouesble cioBa: cmoxacmuueckas zaobaibHas ONMUMU3AYUS, HEBbINYKI0e
cmoxacmuyeckoe npozpammuposanue, memod gemaetl u zpanuy, memod ITusa-
CKOZO, cmoxacmuyeckue 2pamulibl, KACAmMeabHble MUHOPAHMbL.

BBEIEHUE

B wnacrosmeit pabore paccMATPHBAKOTCH UHMCJICHHBIE METOABI PEIUICHHS 3a1au
CTOXACTHYECKOH r100ajbHON ONTUMH3ANNA, WCMOAL3VIONIME B TOH WIM WHOH
CTENEHM MOHATHE KACATEAbHONW MMHOPAHTH {(CTOXACTHMYECKOM KacaTeabHOM MH-
HOPAHTHI) LEJEBOH (PYHKUMK. B yacTHOCTH, M3BECTHHIH METOX AETEPMUHHPOBAH-
HO¥M robaneHoi onTumuzauuu [TugBCcKOro M MeTon BeTBeH W rpaHul obobma-
IOTCS A/ PEUIEHHs 3a7ay CTOXACTHYECKOH robanpHoi onTumuzaumn (hyHKumin
MATEMATHYECKOTO OXHUIAHNUA W BEPOSTHOCTH).

Meron [Mussckoro [1—3 ] HEOMHOKPATHO «MEPEOTK PHIBAJICS» M SBJISICTCS OXHHUM
M3 TONyJ9pHBIX METONOB AETEPMUHMPOBAHHOH T100anbHON onTuMusaumm [4].
On uMmeer OBe SKBUBAJECHTHHIE (DOPMBI: A/ ONTHMU3AUMH (DYHKIUHE MAKCHMYMa
¥ (YHKOMHA, AOMYCKAWIIMX TAK HA3BIBAEMBIE KACATENbHBIE MWHOpaHTHI [J ]
IMousTHe KacaTeJbHBIX MHHOPAHT — KJKOUEBOE Aias gaHHoro meroga. OcHoBHas
npobiema Meroga [TWsBCKOro B MHOTOMEPHOM CAyuae — PEWIEHWE BCIOMOTA-
TEJbHBIX ATMPOKCHMHPYIONIAX MHOTMOIKCTPEMAJIBHBIX 3a7au.

Meton BeTBEH W TIpaHML, — OIWH M3 OCHOBHBIX METONOB AMCKPETHOH U
r;100a1bHOM AeTepMUHMPOBAHHON onTuMuzauuu [4]. O xapakTepusyercs cro-
coboM pas3bueHus MCXOIHOrO AONMYCTMMONO MHOXECTBA (HampuMep, Ha mapajuie-
JICOUTEABl, CUMIUIEKCHL M T.TL), BUJAOM OILIEHOK ONTHMAJIBHOIO 3HAUCHMS LICIEBOMN
(byHKIMM Ha NOAMHOXECTBE (pesakcauus OrpaHHYEHMH, IBOMCTBEHHBIE OLEHKH
W Op.), crpaterdedl uaMenbueHus pasduenus. OCHOBHOE OT/IMUME PA3HBIX BapH-
AHTOB METOAA 3AKJIOYAETCH B Crocobe MosyyeHusl OLEHOK CHH3Y ONTHMMAJIBHOrO
3HAUCHUY UeaeBOd (yHkumu Ha ¢hparmenTe pazbuenus o0JaCTH MOMCKA.

3agaya CTOXAacCTHUYECKOH ONTHMH3ALUMH COCTONT B MUHHMH3AUMH (YHKLHH
MAaTEMATUUYECKOTO OXHIAHHUS WAM BepPOSTHOCTH. TpPYAHOCTH JAHHOM 3agauu B
TOM, 4TO €€ meseBas QMYHKIMS HE MOXET ObITh BHUYMC/AECHA TOYHO, 4 W3BECTHHI
TOJILKO CTATUCTHMUCCKUE OICHKM €©C 3HAUEHWHA M, BO3MOXKHO, TrpagueHToB. Ilpo-
61eMa COCTOMT B HAXOXACHMH JIOKANbHBIX M FI00ANbHBIX MHUHMMYMOB 3aiauu
C WCMOMB30BAHMEM IJTHX OLEHOK. PEHICHWIO 3aau BBRIMYKJIOH CTOXACTHUECKOW
ONTHMHM3ALMAKM TOCBAIICHA oOmumpHas jureparypa [0, 7]. 3amaum u MeToasl
HAXOXJAEHHUS JOKAJbHBIX MHHMMYMOB B HEBBIMYKJIBIX CTOXACTHYECKMX 3a7a4yax
ontumusaumu obcyxnatorcs B [8]. Psa sagau croxacTudeckoil riaobanbHON omn-
TUMH3ALUHH M CTOXAaCTHUECKMH METOA BETBEH W TPAHML, AN HX PELICHHS H3Y-
yatorcs B [9-11], rae oueHkm Bersell (rMoa3agau) MOAYUYAKOTCS C MOMOLIBIO
MnpueMa MEepPecTAHOBOUHON pPEaakCAlMM, T.e. MepecTAHOBKWM ONepaLuil MHUHUMH-
3alUH M HMHTErpMPOBAaHUSA (B3ATHS MATEMATHUYECKOTr0 OXHUAAHUS WJIM BEPOSTHO-
ctu). B paborax [12-14] ykasaHHBIA CTOXACTHUECKMII METOX BETBEH M IPaHMIL
TIPEMEHIETCA A1 rA00anbHONH ONTHMHU3ALMM BEPOATHOCTEH C MPHJIOKEHUAMH K
KOHTPOJIIO 3arpsi3HEHUs OKpyxawowmeid cpeast, a B [15, 16] — k 3apauyam
ONTUMAJIBHOM MApUIPYTH3AaUMHM W YNPABJACHUS NMpOeKTaMu. B Hacrosimed craTbe
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