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The case in point of correlation the transitional matrix of conducted Mark circuit with 

profits from the controllable process has been considered. An optimizational method 

of a controllable period and a strategy of conduct regarding the unlimited interval of 

time. 

1.

-

. ,

,

.

.

.

.

2.

 [1]. 

,  [3], 

.

3.

,

, .

,

,

.

,

.

, -

,

.

,

.



26 . .

4.

xE .

T ,

Gg .

G T . g

q E .

,

x . ,, gxq .

TGY YEf : . 

xf  - , f Ex .

,, gxq

fxq , , f .

0xf Ex , f

0f .

f

fQ xfxzq , , Ezx, .

Yy Ex

yxW , ,

.

f

fW , xfxW , , Ex .

,, 21 ff

. ,, ff  - . , Yxf

- , x .

WqYE ,,,,

. , q W .

.

. .

,

, ,

, . yt

, y

.

 - 

x ,



 … 27 

y . y , ,

, yxr , . ,

yxrttyxW yy ,
1

, ,
0,0

,0,1

t

t
t  - 

.

,

 [1]. 

,, ff

,

, :

ExyxW
N

x
N

k

kkx
N

,,
1

lim
1

0

, .

k , ,x  - 

, , ,, ff , x  - 

, - , kx - k -

, kk xfy .

,

- ,

:

0

xx

, Ex T .

,

.

.

V - n .

Vv xvxvv
xx

minmax .

V . 0: cVcS .

, S  - V ,  – 

. Vv

v~ V S , v ,

vSccvSvv ~: .

vV ~~

, - . V
~



28 . .

p , vvpvp ~ .  [2], 

vv~ V
~

.

 ( )

v~

Vv , .

V .

Ez

yxzqzvxvyQ , , YyEx , .

Yy f ,

fQ . .

xvyQyxWxvyF , .

Yy f ,

fF

vfQfWvfF .

, , U

vfFUv
f

max .

, -

V
~

. 1 .

1 . ,, ff  - .

1. fQ fQ , . .

1

0

1
lim

k

i

i

k
fQ

k
fQ .

2. fWfQ  - .

3. vvfF ,

v .

. ,, ff  - , ,, ff  - 

Vv  - .    

vvfF , x
x

max , x
x

min .

:

.

vUv , x
x

max , x
x

min .

:

.



 … 29 

. .

vvfQfW fQ :

vfQvfQfWfQfQ fQ .

, .

. vfFUv ,

. vfFUv , ff .

vUvvvfFt .

, . .

:

.               1

, f .

,

f .

1

f .

.

.

 1. Vvk 1k

vFUv kk 1 . kkk vUv ,   xk
x

k max ,

xk
x

k min . 1k

kkk 1 .               (2) 

 - .

kk .               (3) 

 1, v kv .

 2.  - , kv , 1kv 1k

: kkk vFUv 1 kk Uvv 1 .

kk vv 1 . 1k - .

.  (2)  (3) 

kkk 1 .

, kkkkkk vvvUv
k 1

.

-

1 , , .

. ,



30 . .

U
~

V
~

. ,

fQ f 1 .

, .

-

.

1. 0 .

2. 00v , 1k .

k - :

3. kv - V
~

kf

11 kktkk vfFUvv .

4. : 1kk vv .

5. , ,, kkk ff  - - .

k 1  3.

-

.

 3 kv .

5.

.  – 

,  – 

. , ,

, , ,

.

-

.

-

,..., kkk ff , kf

- x
kf

.

. .

: U U , U

QvW f

,
gU , - 

.

T m

m,...,1 . Vv . i ,

mi ,...,1 , if ,



 … 31 

G Ex .
ii , , vvU ii

x
min , vvU i

i

x
max ,

mi ,...,1 . vUv i

i .

ii ,

,

i .

, k - l -

, lk

, k

.

1T T ,

, .

1T ,

ii , 1Ti , 11min vvU ii

x
,

11max vvU i
i

x
. 2T .

,..., 43 TT . ,

U ,
ii , ,

, , , .

kT .

ki

ii

T

k , ks . ,

, i

kf ,

ki T , ks - . , i ,

ki T , ,

.

i

ii , k ,

ki s . ,
ii , ,

k , , , 0

0k , 0kk

ks .

 - 

.

0 .



32 . .

Vv0  ( ), TT ,
21 .

1. Ti 01 vUv ii ,

iii vUv 12 , …, iii

kk vUv 1 , 11
~~ ii

kk vv .

2.
ii , , : xvvU iiii

kk
x

11min ,

xvvU iii
i

kk
x

11max .

3. i , ni ,...,1 , T , :

j ji

.

4.

Ti

ii ,

i

i

i

i TT
s minmax .

,..., ii

kk ff , Ti ,  - .

, , s .

6.

, -

.

.

.

.

. .

.

,

. ,

.

1. ., . , - .: ,

1977. – 175 .

2. . . .: , 1975. 443 .

3. . .

 // . – , 1991. –  2. – . 91-94, 99. 


