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PacuyetHoe 3aganne 1

PaCCMO’I‘pI/ITe CJICAYIOUIYIO TOCTAHOBKY MOJCIIN Pamces (HpI/I COBCPUICHHOM HpOFHO3€) B TMUCKPETHOM BPEMEHU € HYJI€BBIM POCTOM

nacenenmst Lo — b _ n=0, L(0) =1, HYIEBBIM TEXHOIOIHYECCKIM MPOrPECCOM A=A =g =0,A(0) =1 ¢ IorapudpmmIecKoi
L,

HEPHONHON (YHKIHMEH MONE3HOCTH OT MOTPEeOICHUS U KOI(D(HUIMEHTOM IMCKOHTHPOBAHHS IIOJE3HOCTH BO BPEMEHH 1> >0 H
. . " .
IPOU3BOACTBEHHON (yHKumeii Tuna Ko6ba-/yrnaca Y, = K# (AL ). TpeOyercs naiitu penienne 3aa4u npyu NpearonokeHuu O

HATypaJIbHOM JOMAlllHEM XO3HﬁCTBe, WIX SKOHOMHKE PoOu3oHa prBO, YTO OSKBHUBAJICHTHO PCHICHUIO 3aJja4u COLHAJIBHOI'O
IJIAaHUPOBAHUS.

[peanonoxum, uto ff = 0.99, o =1/ 3. Pemmre 3agauy uncnenno B MaTiiabe METOIOM UTEpaIiy LeneBoi ¢pyHkiun. Iloctpoiite
rpad¥Ki ONTHMAJIBHBIX 3HAUYCHWH LeNeBOM (QYHKIWH, IOTyYEHHbIE Ha pasHbIX HTepanmsax (4-5 HpUMEpOB JOCTATOYHO).
Hab6monaercs nu cxognmocts? Ioctpoiite rpadmk GpyHKINN ONTIMAIBHOTO BEIOOpA.

CoBeT: NpeAronokuTe, YT0 BPEMEHHBIE COCTOSHHUS kt npuHaaIexaT orpe3ky [0.01 1]. 3a 0OCHOBY MOXHO B3SITh KO JUISl PEILCHHS
3aJauyd  JIOMAlIHeTo  XO3AHCTBA B  JICIIGHTPAJIM30BAHHOM OSKOHOMMKE, pPacCMOTpEHHOHM Ha  Jekiuuu, u3  (ailia
value_function_iterations.m

Pemmre 3amauy aHanuTHYeCKH MeTOOM «Yranail u mposepsit». [Toctpoiite B Matnabe rpaguk onTHManbHBIX 3HAYCHUH LENEBOM
GyHKIMY ¥ QYHKIMHA ONTHMAJIEHOTO BEIOOpa. CpaBHHTE PE3yIbTaThl C YHCICHHBIM PEIICHNEeM U3 IIyHKTA ).



