AP ¢l KHOA HeC TINH TOAN VA PIBU KUIBN TAP 11 (in87), SO 2 (9=1)

vE MOT LOP MO HINH TOI UU VA UNG DUNG

TA VAN TV
1 - DAT VAN bft
Xét md hinh toan hoo t61 wu
n
fo= = mn_x_!_@u. T, Sit) = Min (i
f=11=1,T
théa mitn hé rang bude D
n .
2 e by =14 n
{=1
0 e STy bj= Ln (3)
a do n
Ay = 2 ayXn = Cu
et} W
Ci
. ,
Ty = X “2 apjip=Yu
= ®
Yi
n :
> ap Xt Y- Xn
.=t
S = n 6
Xio= Yi+Ci (V)

vai Gy Yieduaong va iy, Tig byl cde 86 di bidl oon uy 4 chic ién, Bay 1a mod hinh quy hogeh
phi tuxén dang die bid.. :

Lép mo hinh (1) =(3) ¢6 nhidu (rng dyng quan trong khi nghién o&u cac bal toén kinh
t vd k§ thudt, diie bigt la ehe bal toan xbedjnh che hé s ohl pht trye tigp chia biing can A5l lan
nginh, [1en vang khinghién evru ké hogeh hon ndn kink 1& quée ddn va phan b6 lye legng shn xuft

[1=-PHUONG PHAP GIAI
Ta x¢t cdc mol quan b glira A Tie Sie DEL Bro= Yo/ Xow W (4), (8)y (7) ta el
n
2 Ay X ~Gp
j=1 Xit ==
Ci o Xn

LI L YRR I (8)

Su=|

b}
Xn"z ayNje = Y

et R4 ,
S ‘ n X = Tui | (¢}
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Tie (8) vh (9) ta a6)

Tie= é‘.‘%}@. (10)

Tir (7) ta ¢6 0Py <1 nén i (8) va (9) ta o6 ngay tinh chét sau:
Tinh chfit 11 S Ay va Sy €T

& i.-rr: T
Tinh chét 23 Py = 1/ (Ti = Au)( =1 T:i=1n

Chieng minbe T (lDi ta cé

. oy (A =B Tt P A [N T 1)
(T =~ B Bu- ) = B All] o <0

Pt Ty = ftl P> 1.’2" Ta = t|Bu1/2). tacd T\ Ty = 1, 2. W) Brite = (ay)
vh xét baf tedn t61 wu sau ¥ i i=1 n

n
o 2 di—+Min Coan
=1
thén min ede rang bude:
AnzZyi=1n1ET (12)
& Z, 1=1,n t€Ts (18
a €D (14

Gitra DAl toAn (1) = (3) va (11) = (14) ¢d méi quan hé sau:
Pinh lj: N6u a® 1a nghi¢m ciia DAl todn (1) - (3) thi (a Zi ' 4.«, - Z ) el Z’

_ max_[dy @ |, Ta®} 1 = 1, n la nghigm clia bal todn (11) = (14). Ngwge lai nfu
(=1, 1
G T, Ty v ) 16 nghldm efin bAl tokn (11) = (14) th1 & 1o nghi¢m eta bal toan (1) = (3.

Chirng minh* Gel f:;. F* 1a cde gid tr] t6i wu oln bai toan (1)=(8) va (11) = (14), Tir a®

a:
16 nghidm chia bai toan (1) — (8) vh Z; = max_{An ™, Tn (a*)} ta co (a*, Z:. z:. ....z:)
t=1,T

1A mot phuong &n elia bl tokn (11) = (14). T d6 cb

I‘<2 Z =2 maz | Bua®, Ti"|
=1 i=1¢=1, T

n ,
= 2 MAX [ A Ga*), TGy Sa (a*)| (theo tinh chét 1) = f:;.
i=1 1#1"}‘

#*
Vay o6 PP AL
Nguoo Inl, A (& Zi Z2, v Zn) 14 nghidm edn bai tokn (1) = (14) ta b a €D, Tt 46 ¢b:

n
P& X max A, Tu@®), Snl@] =
il =y, T

n
= S max | An@), Ta) | (theo tinh et 1.
=14

1



Theo tinh ehft 2 ta eé Th(a) An () Yi €11
M) T, Vi€l Ya €D, Tir 46 taco:

max_ | Au@), Tu(@ | = max{ max | Ay @, Tu@ b max [Qu@), Th@ ] =
t=1, T LET LETa

= max | max A @t max T ] < max {Z1 %),

lETI fG'F.;
vay  omax [ B o, Te ) <o u5)
t#j, ’l‘
Td @6 theo (15) ta a6
n
Mo & = 41 = F"
i=1

*
Tém lal ta 6 F" = fo VA dinh 1y dugo ehérng minh.

He qud. Gol (n, 7 73, v Zn) 1 phtong &n 161 wu elia bal tehn (11) = (19) fa o6:

max_ | Ay (0, Tu (@] = 25 1= Lo,
b==1, T

Chitng minh: Theo (15) ta od

max_ [ Au @, T | < 7y 1 = 1, n.
=1, T

Gol 1%, F¥ 1 o gik tr] (61 wu on bhi tohn (1) = (3) v& (11) = (14), theo edsh ohitag mizh
¢ dinh 1y ta cé!

. n _ _ n o
0o, mex |An @, T @] < 2= B
{=1t=1, T =1

#
vi I = F® non phii c6:

max_ [ An @, Tn @ | = Zn Yi=1,
(=1,

Nhit vAy, thea djnk 1§ va ohtt ¥ rAng bufe dang | gla) | & w duge thay bing hal
ring bude gla) < w vi g(a) + w20, thi vide gldi bai todn (1) — (8) duge dua v3 gldi bai
toain quy honch tuyén tinh (11) = (14). Bal todn (11)=(14) c6 mot 86 wu didm ¢hinh sau:

1, Do dang ld quy hogeh tuyén tinh nén a6 thd sit dyng duge phuong phéap glif quy hogoh
tuybn tinh vél rang bude hai phia [2] thi n? didu kion o) & ayy & Tiyi 1, ] = 1, n thye chét
khong edn tinh vao midn rang buge.

9, Trong truwéng hgp bii toan (11) = (14) 1a o& 1én tht vige gldi ofing rt thugn loi
bng chich si dyng phol hgp 2 phreong phép phan ré ola G.B.Dantelg=Wolfe [1] va phwong
phép quy hogeh fuybn Hah voi rang bude hai phis (2], Cy thd nbir saut
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Ta viét bal todn (11) ~ (14) dudi dang khé) dwing ehdo s

s::( h {.'g o " “Ty T

Ky )

Ao ¢

1 - e -m e T .
X, 0
R &
Y V— i st b 7 0 5 ek e o

Hinh 1

& 46 khol Ky, i =!'T:; g0 odc rang bude
Ay —ZiQD.tGTI
Th=21<0,tETy

TR SUTE ) (T
va khéi R gdm oée rang budo:

n o
> ny) S by j=1,n,
f=1

Trong qua trinh gidl bai tosn (11 = (14) & dang khél dwdng ehéo biing phuong phéap
phan rt, mol 1An gidi DAL toan phy (khi xdy dyng phuong n hoge kigm tra tnh 16 vu edn
phuong &n) vol midn rang buge Ki ta st dyng phuwong phap gidi quy hogeh tuyén tinh véi
rang budc hai phia thi c# cla cae bai todn phy ndy thye eh&t ohi gom 2T rang bude (gidm
al » ramg bude &y <Sayss Ty = L0,

Nhu vAy bdi ton quy hogeh tuyén tinh (11) — (14), do efin triic dde bigt, duge gldl
rt thugn loi bdng phwong phap quy houch tuyén tinh véi rang bude hai phia vi két hep
véi phwomg phap pbAn rft kbi bai toan 10 & lém, VI vy dya vho ecdeh gidi bai loan quy
hogeh tuyén tinh (11) ~ (14) A& gid! bai toan (1) — (3) 14 mét phwong phap ¢é hign qui.

Phueong phap di trinh bdy eon duge ap dyng 481 val ham mye tieu tdng quat hon,

n
fo = 2 max ’D'JI.J=|_.',','{
p=1t=1,

véi DjII = | f'ilt(n) | va f'jltlé. ham tuyén tinh,

I1=UNG DUNG

Phueng phép trén dii dwge \rng dyng cé két qui t6t vao bal toan xae dinl che h¢ a6
ehi phi trye tidp ofia bAng cin 461 lien nghnh, Khi niy Ay, T, Sy trong fwng 14 cde dd 1¢nh
twong A81 v tldu hao vt chéit cho sin xudt, thu nhip qude dan vi tdny sin phim x& hoi
%o vol a6 libu thye t& clia nganh i niim t. Quy trinh tinh toin chinh theo thii tye déi thogi
Ngudi=Mdy nhir sau !

PomMAY e s MU -
I ;_'F_?_i‘.l; Fiin hih aru’f_p;'_&‘:ﬁ L A
| 5 gk s i MidaTn | €l gud va
" bd /‘l'al‘(ﬂ' l e d’l’ff X
&l e | f;s‘:‘l? Gnts al | : \} Chwaphitgp | Ak
oo 1fe[TH i L7 | | Prerrewene |
| . Viél chivh mit sd &
T A W=t 41 lich tieng o :
| I || cva ngdnhigestén '
Lﬁ!#-ll"‘-d-th=—-—|l L.:.-d.“-—:--—-uw«ﬂ-l



Theo ¢ kifn efin eie chuyén gia kinh (6, et he s6 chi phl trye tEp ein bing chn Aol
lHen nganh c6 6 du dinh coo theo Leng nghnh vd Lirng nam, nd1 che chi ticu cudi cany ad
nbign phwong an pht hop viin 14 che @46 léoh twong @41 v titu haa vAt ehfil cho sin sufit,
thit nhap quée dan vA 1dng sin phtm xR hol pitra ket qud tinh toan vk kél qud do duge trén
thire t& 14 hop 19, iy teinh tinh todn trén dya vhao mo hinh va phuang phép thich hgp gl
DA todn (1) = (8) dn A& edp tege Lidp dupe vio ede teu ohvitn nhin l&i gidi bAn chit nhét vi
A xét 161 bl hél ehe mal quan hg chi yéu elin cfie he s ahl phi trye L&) ién nganh phin
dnh & midn rang bue, nén k&t qui gidr DAl toan (1) = (3) & ln lgp diu tidn cie ohu trinh
tinh tofn dh xhe dinh duge cte hd 5o chl phi trye tiép Hen aghnh thirdng ¢6 40 chinh xae
cau so vol thye té Trong trwong bop odn phii hidu ebinh ti€p mot a8 h¢ <8 chi phl trye
tiep lien nganh chwa dwge phi hop dit tinh duge & che 1an 1p trude trang qua trinh 46l
thonl Ngwdi=MAay, edng vige elta ngueri lat oidn o vio oho thong tin Hnh todn de miy dun

ra, @8 diow chinh mot w6 d9 1¢eh frong 461 7% Cong vige el may lat gidl D todn (1) = (3)

xhe djuh lgl che he¢ s6 chi phi trge tidp lien nghnh voi nhitng (hong tin bd sung. Vige glki
bal tofn (1) — (3) & nhitng 1An 1dp sau twong A0 nhanh v thuén loi bhng chch st dymg
phttong dn t6i wu clin bal tokn (1) = (3) & lon lap trwde.

Nhu vay, dia vho phuong phap gldl mé hioh (1) = @), quy trinh tinh todn trén xhe
dinh che he s6 chi phi trye tEp 1ién ngAnh an gidn bét duge khéi lwang I che cdng vide
tnh toAn v thao the thii cdng, tgo ra khd ning nhauh chéng thu duwge che by s6 chi phi teye
& litn nghnh o6 @A chinh xao cao Mit kho may tinh da cung ofip nhanh ehong khéi Iugng
théng tin twong 461 day a4 olin cho phin tieh sy phu hop clin ¢he k&t qui tinh todn, tgo
dfdu ki¢n thugn lgl sho con ngél trong qud trinh 481 thogl Ngwai May.

Khi teinh 46 401 ng ohuydn gla chun t6t vA nhitng Nidu bit vd m6l quan hd kinh 16—
k¢ thult gitra chie nganh cdn it thi quy telnh tinh toén trén véi khid ndng ty @éng hoa tinh
tohn cno ¢6 val trd dito bigt quan troung A6l voi viin A2 xde djnh ede hé s6 ohl phi trye tidp
libn ngdnh cfia ndn kinh t6 quds dan,

Nhan ngdy 4-10-1986

TAl LIBU F11AM K110

{, GOLSTEIN E. G, YUDIN A.B, Noue napravlenlya v lineinom programmirovanll,
M. Noverxkoe radio, 1960,

2, LEXPDON 1. X., Optimizatxiya bolsikh xixtem, M. ¢ Nauka », 1075,

PESIOME

OB O/IHOM KJIACCE OMTUMAJBHON MOJIEJ I HX MPHMEHEHILE

B uacrosiel craThe MPeRAOKEHB METO/ POUICHHS 38184M HEIHHERHOrO mpo-
FPAMMUPOBBHHI, ¥ KOTOPOH ueseBas GYHKUHH HMOET BHJL:

n .
fo==2 rrm_::_”_iD‘l't Vi=1h 2, 3
i=1t=1,T

rae D-}t = rh () n rgt AWRERHLIC (YNKILRH HA BHIYKAOM MHOTOrDAWHHKe, M NpRAO.

MENME MCTO/M panenna 9ToR BaJIAYR QAR onpexeneuud KOBGAHIIHEHTOD NPEMMX JATPAT
MeMooTpacaeroro Go/anca,
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