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Hayunwiti pyxosodumensv — Bacuauti Baadumuposuy Pomunes

PaCClVlanI/IBaeTCH MHO>KE€CTBO O/IMHAKOBbBIX aI'€HTOB, Ka}K,HbeI n3 KO-
TOPBIX OIIMCBIBACTCHA CHUCTEMOI JIMHEUHBIX ,ZLI/I(bd)epeHI_[I/IaJIbeIX YpaBHE-
HUN:

T; = Ax; + Bu; + w;

1
yi = Cx; + vy )

rae x; € R® — cocrosmme arenra, u; € R™ — ynpasienne, y; € R!
— W3MepSIEMBI BBIXOJ[, BEKTOPHBbIE BO3MYIIEHUS W; PA3MEPHOCTH N U
OIMIMOKY M3MEPEHUs v; PA3MEPHOCTH | MPEICTABISIIOT CODOM BEKTOPHBIE
6eJible CiryvualiHble ITPOIECCHhI.

JLJ1st KarKJI0ro areHTa CTPOUTCS HABJIIOAATE b TIOTHOTO IIOPsIKA:

YupapieHne BHIONPAETCS B BUJIE:

wi =Ky (2 - 2), (3)

JEL;

rne K — marpuia KodUIUeHToB 00pATHON CBS3U, KOTOPYIO Tpedyer-
cs HaiiTh, a [; — MHOXKECTBO areHTOB, WHMOpPMAIUsi O HAOJIOIATEISAX
KOTOPBIX JIOCTYITHA 4-My areHTy.

SBajaua KOHCEHCYca 3aKJII0YaeTCs B MOUCKe Takux marpull K u F
KOTOPbIE MUHUMU3UPYIOT OTKJIOHEHUE CUCTEMbBI OT COCTOSTHUSI KOHCEHCY-
ca. Cucrema HAXOJUTCS B COCTOSTHIM KOHCEHCYCA, KOTJIa Y BCEX areHTOB
OJINHAKOBBIIl BEKTOP COCTOSIHUST:

Bajaua gBisieTcs pelieHHoi s ciydas 6e3 nomex [2]. B manmnoit
paboTe pacCMATPUBAETCS CHCTEMAa CO CTOXACTUIECKUMU BO3MYIIEHUS-
Mu. Bpu1o npoBejieHo YncaeHHoe MOIeTMPOBAHIE CUCTEMBI, ICCJIETIOBAHDBI
ee croxacTudeckue cpoiicTtBa. Marpumna F' wuiercs meTomoMm (GuibTpa-
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Texymas ceknus

mun Kanvmana—Brrocu, a marpuiia K HIeTcst METO0M ITOKOOPIMHATHOIO
CITyCKa.
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