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006 oagHoM 3agayvye NMHENHOro
nporpaMmMupoBaHusi

B craTtbe paccMmoTpeHa 3agadva fIMHENHOro
NporpaMMmMpoBaHuUs C HECKOSbKUMU NepeMeH-
HbIMA W €OUHCTBEHHbIM (PYHKUMOHANbHBIM
orpaHnyeHnem. Takass MoAenb UCNonb3yeTcs
B psge npuknagHbliX oNTUMU3aLMOHHbIX 3a4au
(o ptok3ake, nopTdene nHBeCTULMA, NOTPebun-
TEenbCKon Kop3nHe u T.4.). OnTumaneHoe pe-
LUeHWe TakoW 3adayn COOEepXUT HeHyrneBoe
3HayeHue TONbKO OAHOM NepeMeHHOM, YTO He
BCeraa yaoBreTBopsieT noTpebHOCTAM npak-
TMKN. B ctatbe paccmoTpeH nogxon nonyye-
HWS YCMOBHO ONTUMArbHOMO peLLeHns s He-
CKOSbKMX NepPeMEHHbIX Ha OCHOBaHMM OLEHKN
X NPUOPUTETOB MO COOTHOLLEHUIO rpagueH-
TOB uUeneBbiX yHKuMA. NMokasaHo, 4To, bes-
YCMOBHO, OMNTUMarbHOE pelleHne dBnaeTcd
npeaenbHbIM A58 YCIOBHO ONTUMarnbHOro pe-
WweHnsa npu abcontoTHOM NpuopuTeTe OL4HON
nepeMeHHon. [aHHblA noaxod  MNpUMEHEH
Takke ONd pelleHns BEepOSTHOCTHOM 3ajaun
nraHnpoBaHus, korga KoadhPUUNEHTbI Lene-
BbIX (DYHKLMI ABNAKOTCA CNyYanHbIMU BENNYN-
HaMu C U3BECTHbIM MaTeMaTU4eCcKUM oxuaa-
HWEM U ancnepcuen.

Knroyesbie crioga: 3agada NIMHENHOMO Npo-
rPaMMMPOBaHUSA C OOHUM OYHKLMOHANbHbIM
orpaHMyeHneM; onTumaribHoe U YCNOBHO On-
TMMarnbHOE peLUeHns; rpagueHTbl LeneBbiX
YHKUNA N METOA OLEHKU UX NPUOPUTETOB,;
anropuTm nornyvyeHust yCrnoBHO ONTUMarnbHOro
peLleHns.
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On the Matter of a Problem of Linear
Programming

The article deals with a problem of linear
programming with several variables and a sin-
gle functional constraint. This model is used in
a number of applied optimization problems (on
the matter of backpack, investment portfolio,
consumer basket, etc.). The optimal solution of
such a problem contains a non-zero value of
only one variable, which does not always meet
the needs of practice. The article considers an
approach to the obtaining of a conditionally op-
timal solution for several variables based on
their priorities evaluation by the ratio of gradi-
ents of objective functions. It is shown that, of
course, the optimal solution is the limit for the
conditionally optimal solution with absolute pri-
ority of one variable. This approach is also
used to solve the probabilistic planning prob-
lem, when the coefficients of the objective
functions are random variables with a known
mathematical expectation and variance.
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