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NPUVHATTSI PIIIEHb B YMOBAX IOBHOI HEBU3HAYEHHOCTI

Jenncenko Banepis OJiekcanapiBHa
HaykoBuii kepiBHuK nou. ®inarosa JL/I.
XapkiBcbKknil HayKoBO-HaBYaJIbHUi iHcTUTYT IBH3 «YHiBepcurer
0aHKIBCHKOI ClIpaBW»

[Tpobnema NpUHATTS pillIeHb B yMOBaX HEBU3HAYEHHOCTI € HAA3BUYAHHO
aKTyaJbHOIO po0eMoro. ['pa BeeThCs B yMOBax MOBHOI HEBU3HACHHOCTI,
SKIIO WMOBIPHICHHI PO3IOJILT HEBIJOMUH. B 1IbOMy BUIAa Ky 11l BU3HAYCHHS
ontuMaibHOi cTparerii OIIP MoXHO 3acTocyBaTH HACTYIHI KPUTEPIi.

Kpurepiit Banmpaa (kpurepiit KpaitHOTO MeCUMi3My) — KpUTEPid B SKOMY
CTaTUCTHK BBaXkae, 0 "mpupoaa" Ai€e MpOTH HOro Haripmum ynHoM. Le
KpUTEPIl rapaHTOBAHOI'O pe3yJbTaTy.

o= max min o;j

Kpurepiit CeBimka (KpuTepiit mecumizMy ) — KpUTEPii IpH IKOMY
HEKOHTPOJIbOBaH1 (PAKTOPU MOKYTh OYTH BUKOPUCTaH1 HECIPUSTINBUM YAHOM.
[le BigHOCUTKCA 110 3a]1a4, B IKUX € HEOOX1THICTh YpaXyBaHHS (PaKkTOpy 4Hacy;
3aJlay COLIAJIbHO-€KOHOMIYHOI'O MMPOTHO3YBaHHS; 337a4 JOBFOCTPOKOBOI'O
r1aHyBaHHs Toio. Kpurepiii necuMizmy 3aUCYIOTh Y BUTJISI

o= min max o;;

Kpurepiii ['ypBiua ( KpuTepiit CTIMKOCT1) —KpUTEpii Mg yac BUOOPY
pILIEHHS] PEKOMEH/IY€ KEPYBATUCS ACSIKUM CEPEIHIM pe3yJIbTaToM, 1110
XapakTepu3ye CTaH MK KpaHIM MECUMI3MOM 1 HEBTPUMHHM ONTHUMI3MOM.

a= max ( p min a; + (1-p)* max a;)

Tenep po3riisHEMO Ha MPUKJIAAl BUKOPUCTAHHS KPUTEPIiB.

OGepeMo onTUMabHy CTpaTerito 3a kputepismu Banbna, CeBimka Ta

['ypaina ( mokazHuk necumizmy p=0,4) B rpi 3 NPUPOJIO0, 1110 33a/I1aHA
MaTpPHIIEIO.
11 6 4 7 13
A= 4 9 3 10 5
13 7 2 11 10
3 5 7 16 4



1) 3a xputepiem Baibaa

a=max min o;;=max (4, 3, 2,3) =4

3a JaHUM KpUTEPIEM HAWKPAIIOIO € CTpaTeris A
2) 3a xpurepiem CeBimka

11 6 4 7 13
A4 93 10 5
13 7 2 11 10
3 5 7 16 4

Maxa;=13 9 7 16 10

2 33 9 0
{9 0 4 6 8
A= 0 2 5 5 3
10 4 0 0 9

o= min max a;;=min (9, 9, 5,10) =5

3a TaHUM KpUTEpIEM HAHUKpaIIOlo € cTpaTeris Az
3) 3a kpurepiem ['ypBina

p=2/5 (1-p)=3/5

4*2/5 + 11*3/5 = 41/5

3*2/5 + 10*3/5 = 36/5

2*2/5 + 13*3/5 = 43/5
3*2/5 + 16*3/5 = 54/5

3a aHuM KpUTEpieEM HAWKPAIIO0 € CTpaTeris Ay
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