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Teopema. Ilycts f(x,y) — neneBas Gynkuus, rue © = (1, Ta,...,T,)
ecTh BeKTOp-pertenne, y = (Yi,Y,...,Yn) — CAYUYANHBIH BEKTOD, KOOD/IH-
HATBl KOTOPOTO CAyYailHble BEJTUIUHBI, BOSMOYKHO BCe Pa3Hble, 3aKOHBI pPac-
IpeJIe/IeHAsT BEPOSTHOCTEH CBOUX BEIIECTBEHHBIX 3HaueHuit g(j,z,y) < 0,
J=1,2,...,m c 3asanubiMu JIoBepUuTeIbHbIMU YpoBHaMU. Torja cyniecrBy-
eT ONTUMAJIFHOE PelieHne 33/ 1a9h, KOTOPOe MOXKHO HANTH COCTABIEHHEM T'i-
OPUIHOTO AMTOPUTMA MyTeM OO0BEIUHEHUSI CPEJCTB CTOXOCTHYECKOTO MOJIEe-
JINPOBaHUS, HEHPOHHBIX ceTell U TeHeTUIeCKOTO aJIrOpUTMA.

Theorem. Let f(z,y) be the objective function, where x = (z1, 29, ..., z,)
is the solution vector, y = (y1,¥2, - - -, ¥») is a random vector whose coordinates
are random variables, possibly all different, the probability distribution laws
of their real values g(j,z,y) < 0, j = 1,2,...,m with given confidence
levels. Then there is an optimal solution to the problem, which can be found
by creating a hybrid algorithm by combining stochastic modeling, neural
networks, and a genetic algorithm.



