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Â ñòàòüå ïðåäëàãàþòñÿ ìåòîäû ðåøåíèÿ çàäà÷è âîçìîæíîñòíî - íåîá-
õîäèìîñòíîé îïòèìèçàöèè, îñíîâàííûå íà îáîáùåííîì ëèíåéíîì ïðî-
ãðàììèðîâàíèè è ñóáãðàäèåíòíûõ ìåòîäàõ îïòèìèçàöèè. Ïðîâåäåíî
ñðàâíèòåëüíîå èçó÷åíèå ïðåäëàãàåìûõ ìåòîäîâ. Ïîëó÷åíû îöåíêè âû-
÷èñëèòåëüíîé ñëîæíîñòè àëãîðèòìîâ.

The paper presents methods of solving the problem of possibilistic -
probabilistic optimization, which are based on linear programming and
subgradient optimization techniques. A comparative investigation of the
applied methods was made. Estimated values of computational complexity
of algorithms were obtained.
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Ââåäåíèå

Â ñòàòüå èññëåäóåòñÿ íåïðÿìîé ìåòîä ðåøåíèÿ çàäà÷è âîçìîæíîñòíî - íåîáõî-
äèìîñòíîé îïòèìèçàöèè, îñíîâàííûé íà ïîñòðîåíèè ýêâèâàëåíòíîãî äåòåðìèíè-
ðîâàííîãî àíàëîãà. Âçàèìîäåéñòâèå íå÷åòêèõ ïàðàìåòðîâ ìîäåëèðóåòñÿ ñëàáîé
t-íîðìîé. Â ýòîì ñëó÷àå ýêâèâàëåíòíûé äåòåðìèíèðîâàííûé àíàëîã ÿâëÿåòñÿ
âûïóêëî-âîãíóòîé, íî íå ãëàäêîé çàäà÷åé îïòèìèçàöèè. Äëÿ ðåøåíèÿ ýòîé çà-
äà÷è â ñòàòüå ðàçðàáîòàíû ìåòîäû, îñíîâàííûå íà îáîáùåííîì ëèíåéíîì ïðî-
ãðàììèðîâàíèè è íåãëàäêîé îïòèìèçàöèè. Äîñòîèíñòâà è ñðàâíèòåëüíûé àíàëèç
ìåòîäîâ äåìîíñòðèðóþòñÿ íà ìîäåëüíîì ïðèìåðå. Ïîëó÷åíû îöåíêè âû÷èñëè-
òåëüíîé ñëîæíîñòè àëãîðèòìîâ.

1. Ïîñòàíîâêà çàäà÷è

Ðàññìîòðèì çàäà÷ó óðîâíåâîé îïòèìèçàöèè â âîçìîæíîñòíî-íåîáõîäèìîñòíîì
êîíòåêñòå ïðè âçàèìíî t−ñâÿçàííûõ ïàðàìåòðàõ [1], [2], [3]. Â îáùåì ñëó÷àå ìà-
òåìàòè÷åñêàÿ ìîäåëü çàäà÷è èìååò âèä:

1Ðàáîòà âûïîëíåíà ïðè ôèíàíñîâîé ïîääåðæêå ÐÔÔÈ, ïðîåêò �10-01-00052à.
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