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Òåîðåìà. Ïóñòü f(x, y) � öåëåâàÿ ôóíêöèÿ, ãäå x = (x1, x2, . . . , xn)

åñòü âåêòîð-ðåøåíèå, y = (y1, y2, . . . , yn) � ñëó÷àéíûé âåêòîð, êîîðäè-

íàòû êîòîðîãî ñëó÷àéíûå âåëè÷èíû, âîçìîæíî âñå ðàçíûå, çàêîíû ðàñ-

ïðåäåëåíèÿ âåðîÿòíîñòåé ñâîèõ âåùåñòâåííûõ çíà÷åíèé g(j, x, y) ≤ 0,

j = 1, 2, . . . ,m c çàäàííûìè äîâåðèòåëüíûìè óðîâíÿìè. Òîãäà ñóùåñòâó-

åò îïòèìàëüíîå ðåøåíèå çàäà÷è, êîòîðîå ìîæíî íàéòè ñîñòàâëåíèåì ãè-

áðèäíîãî àëãîðèòìà ïóòåì îáúåäèíåíèÿ ñðåäñòâ ñòîõîñòè÷åñêîãî ìîäå-

ëèðîâàíèÿ, íåéðîííûõ ñåòåé è ãåíåòè÷åñêîãî àëãîðèòìà.

Theorem. Let f(x, y) be the objective function, where x = (x1, x2, . . . , xn)

is the solution vector, y = (y1, y2, . . . , yn) is a random vector whose coordinates

are random variables, possibly all di�erent, the probability distribution laws

of their real values g(j, x, y) ≤ 0, j = 1, 2, . . . ,m with given con�dence

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.
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