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A problem of development of a method of optimal control of 
operation of natural gas superchargers by a criterion which both 
minimizes fuel gas consumption and takes into account power of 
nitrogen oxide emissions into atmosphere has been formulated. 
Technical conditions of gas pumping units, restrictions on tech-
nological parameters and the requirement to provide a planned 
indicator of gas pumping by a group of parallel-operated super-
chargers were taken into consideration.

Technical condition of each unit or its assembly is assessed 
based on certain attributes. If observation of such attributes is 
made for a certain period of time, a set of attributes is obtained. 
Using an artificial neural network of Kohonen type, the set 
of attributes (images) is divided into three classes. A certain 
number of points is assigned to each class. This number char-
acterizes technical condition of the class. The number of points 
assigned determines utilization of each supercharger. This is 
taken into account when limiting overall performance of the 
supercharger group.

Formalized record of the optimal control problem contains 
dependences that are approximated by a polynomial of a speci-
fied order. This results in an empirical model whose structure is 
determined using an apparatus of genetic algorithms.

For a series of reasons (errors in measuring technological 
parameters, errors in measurement methods, external effects, 
limited scope of experimental material, etc.) identification of 
values of empirical model parameters is based on inaccurate in-
formation. Therefore, parameters of empirical models are treated 
as fuzzy quantities. Based on the adopted concept, a formalized 
record of the problem of optimal control of operation of natural 
gas superchargers was obtained.

Implementation of the study results will help save fuel gas 
and reduce nitrogen oxide emissions into environment.



64

Eastern-European Journal of Enterprise Technologies ISSN 1729-3774 5/4 ( 101 ) 2019

DOI: 10.15587/1729-4061.2019.180993
DEVELOPMENT OF A PRICE OPTIMIZATION 
ALGORITHM USING INVERSE CALCULATIONS  
(p. 18-25)

Ekaterina Gribanova
Tomsk state university of control systems and radioelectronics, 

Tomsk, Russia
ORCID: https://orcid.org/0000-0001-6499-5893 

An algorithm is proposed for solving the price optimization 
problem using inverse calculations. The algorithm includes two 
stages: solving the problem of unconditional optimization and 
solving the inverse problem using inverse calculations while 
minimizing changes in the arguments of the function. In this 
case, the solution of the inverse problem can be performed 
repeatedly within a given number of iterations to sequentially 
approach the set value of the constraint, and to determine the 
increment of the arguments, the values of the elements of the 
gradient/anti-gradient vector of the constraint function are 
used. To take into account the influence of the arguments on the 
change of the objective function, its second partial derivatives 
are used. Five options of the price optimization problem are con-
sidered, which nonlinear programming tasks with one restriction 
are. The revenue of the enterprise, the deviation of demand from 
the volume of production, the deviation of the sought price from 
its current value are considered as the objective function. It is 
shown that the solutions obtained in this way are consistent with 
the result of using classical methods (Lagrange multipliers, pen-
alties), and the results are also compared with solving problems 
using the MathCad mathematical package. The advantage of 
the method is a simpler computer implementation, the ability to 
obtain a solution in fewer iterations compared to known meth-
ods. The method can also be used to solve other problems of the 
presented type with the following requirements for the objective 
function and restrictions:

1) partial derivatives of the objective function of the first 
order – linear one-dimensional functions;

2) the restriction has the form of equality;
3) the constraint is linear or the constraint is quadratic, and 

the partial derivatives of the first order of the constraint function 
are one-dimensional linear functions.

The article may be useful for specialists making decisions 
in the field of pricing policies of organizations, as well as the 
development of optimization models of economic facilities and 
decision support systems.

Keywords: inverse calculations, price optimization, qua-
dratic programming, gradient method, inverse problem.
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Researchers widely use methods for calculation of recurrence 
plots based on measurement of dynamics of a vector of states in a 
phase space for visual and quantitative analysis of the behavior of 
complex dynamic systems in various fields. Such methods have 
high potential capabilities. However, one cannot use them di-
rectly for the operative calculation of recurrence plots at the real 
speed of measurements of a vector of states, taking into account 
irregularity of measurements. One of the reasons is the lack of a 
method, which would be capable of operative and reliable map-
ping of recurrence states of real systems in recurrence plots at 
irregular measurements of a vector of states.

We propose a method for the operative calculation of recur-
rence plots at irregular measurements. Its base is a scientific analy-
sis of reasons for low reliability and impossibility of an operative 
calculation of recurrence plots, as well as search and substantia-
tion of constructive methods for their elimination. Such methods 
include: current calculation of recurrence plots; improvement of a 
phase space by introduction of an operation of scalar product for 
vectors of states; adaptation of a recurrence threshold to measure-
ment results. The base of a process of the current calculation of 
recurrence plots is a use of only current and previous measure-
ments of a vector of states of the system. It is possible to reconcile 
two key factors of low reliability of mapping of recurrence states 
in diagrams related to uncertainty of a norm and a threshold of 
recurrence in the proposed improved phase space.

The above has made possible to propose a threshold ad-
aptation method for conical regions of recurrence. It has been 
proposed to use two adaptive thresholds with different angular 
parameters of recurrence cones in the calculation to ensure reli-
able mapping of recurrence states in diagrams under conditions 
of irregular measurement of a vector of states. We confirmed the 
operability of the proposed operative method for calculation of 
recurrence plots and illustrated it by an example with irregular 
measurements of the real dynamics of a vector of states of dan-
gerous pollution in the urban atmosphere.

Keywords: recurrence plot, complex dynamic systems, ir-
regular measurements, atmospheric gas pollution.
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Numerical modelling has been performed; the character of 
dynamics of new informational indicators and attributes has 
been examined. The data given for nine iterations demonstrate 
efficiency and completeness of information to perform a quick 
analysis and draw a conclusion. Based on the dynamics of 
quantitative attributes for a relative error, as well as new ones, 
proposed based on the results from implementing the model 
transformation methodology, it has been shown that the pos-
sibilities emerge to run a quick analysis and draw a conclusion. 
It was demonstrated that the introduced attributes expand the 
informativeness of the methodology implementation for the 
further representation of a nonlinear model in the form of a re-
current sequence.
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The problem of identification of non-stationary param-
eters of a linear object, which can be described by the first-or-
der Markov model, with non-Gaussian interference is consid-
ered. The identification algorithm is a gradient minimization 
procedure of the combined functional. The combined func-
tional, in turn, consists of quadratic and modular functionals, 
the weights of which are set using the mixing parameter. Such 
a combination of functionals makes it possible to obtain es-
timates with robust properties. The identification algorithm 
does not require knowledge of the degree of non-stationarity 
of the investigated object. It is the simplest, since information 
about only one measurement cycle (step) is used in model 
construction. The use of the Markov model is quite effective, 
as it allows obtaining analytical estimates of the properties of 
the algorithm.

Conditions of mean and mean-square convergence of the 
gradient algorithm in the estimation of non-stationary param-
eters and with non-Gaussian measurement interference are 
determined.

The obtained estimates are quite general and depend 
both on the degree of object non-stationarity and statistical 
characteristics of useful signals and interference. In addi-
tion, expressions are determined for the asymptotic values of 
the parameter estimation error and asymptotic accuracy of 
identification. Since these expressions contain a number of 
unknown parameters (values of signal and interference disper-
sion, dispersion characterizing non-stationarity), estimates of 
these parameters should be used for their practical applica-
tion. For this purpose, any recurrent procedure for evaluating 
these unknown parameters should be applied and the result-
ing estimates should be used to refine the parameters included 
in the algorithms. In addition, the asymptotic values of the 
estimation error and identification accuracy depend on the 
choice of mixing parameter.

Keywords: Markov model, gradient algorithm, mixing pa-
rameter, recurrent procedure, asymptotic estimate, identification 
accuracy.
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medium instrument-making enterprises. A production program 
is formed on the basis of the currently existing demand for dif-
ferent categories of articles included in the product range of 
an enterprise, or correspond to the direction of VIE operation. 
The IT elements include models for an informational-analytical 
portal (IAP), as well as a block diagram for deploying and sup-
porting a unified knowledge space, at flexible re-structuring 
of production according to market conditions. The IAP also 
includes expert systems (ES). The designed IT for a decision-
making support to a VIE head would make it possible to 
produce the product demanded in the market and profitable 
in manufacture. IT could enable determining the number and 
types of necessary resources according to the assigned criteria, 
their distribution, taking into consideration a direction of pro-
duction re-structuring.

Keywords: resources, virtual instrument-making enterprise, 
decision making models, market conditions, re-structuring, 
mathematical models.
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