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Henepepsra npouenypa croxactryHoi ontimizamnii (IICO) 3 HamiBMapKOBCEKHMHU
MepeKIIIoUeHHAME B cxeMi qudy3iiiHoi anpokcumarii [1] 3amaeTbest eBOMOIIHHIM
PIBHSIHHSM

du®(t

dt() a(t)Ce(u®(t); X(t/s ). (1)
Tyr C®(u;x)=(C(u+b(t);x)—C(u—b(t); X))/2b(t)+871CO(U;X). OyHKLis per-
pecii C(u;X), UeR, Xe X, 3aJeXUTh BiA PIBHOMIPHO E€ProAWYHOTO HaIiBMap-
KoBCbKOro Tipomecy X(t), t>0 y daszoBomy mpoctopi cranis (X,X); u®(t) —
BUIIQJKOBA C€BOJIOLISA; € — Manuid mapamerp cepid. s ¢yHkmii 30ypeHHS
Cy(u;X) BuKoHyeThcst ymoBa Oamancy: I1C,(0;X) = JX p(dx)Cy(x)=0, ne p(B),
B € X — cramionapHuii po3noii BKJIaeHOro naHIora Mapkosa X, = X(t,), N=0.

Acumnrornuna audysiiiaicte [ICO (1) mocmipKyeTbest Aisi HOPMOBaHMX

(bykryarii

VE(t) =7 VR[U® (1) —eCH (D) )
ne nudysiitne 36ypennst Cf(t) Busnauaetbest wepes Cy(U;X) 3 (1):

CEt)=s —2aJ‘t Co(u® (s)sx<s/s )y .

Jlema 1. Hopmosana ¢uykmyayia (2) 3a00801bHse cmoxacmuune ougepen-
yianabHe PIGHAHHS

de(t)=g—1%vb(t)C( ( }t)+c0(t)J (;j]du";(t”dt. @)
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Posrnsimaemo kommencyrouuit omnepatop (KO) ans po3mmpeHoro mporecy
MapKOBCBKOTO BimHOBIeHHA Vi :=V°(th), WS :=Cj:=C§(th), X;:=X(1h),

= 84Tn , N>0, mo BU3HAYAETHCS CIiBBITHOMICHHM [2]

LE@(v, W, X) = £ *GOOLELQ(VR 415 Wit X ) | Vi = Vs WE =W, X = X] =0V, W, X)].

BukopuctoByemo miBrpymi  CErk (X)@(VE (1)) = o(VE(t+5)), mo mopos-
JKYIOTBCSI CYIPOBOJDKYHOUOK cucTemoro. Jlns audysiiinoro 30ypenHs (3) po3ris-
naemo misrpyma C7 (X)@(w) = o(Cf (u(t +5);X)) .

Jlema 2. KO mace ananimuyne npedcmasients

Lo(v.w. ) =&~ q(x) [Gy(dS)IC] . (x) C . (0P = Ho(v. w.),
0

ne oriepatop P Bm3Hauaemo yepes sapo P(X,B), Be X, Po(x):= .[X R(x ady)p(y) -
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FLUCTUATIONS OF OPTIMIZATION PROCEDURE
WITH SEMI-MARKOV SWITCHINGS

The sufficient conditions of the asymptotic normality of the continuous stochastic
optimization procedure in the semi-Markov media are obtained using the compensation
operator of the merged Markov renewal process. The asymptotic representation of the
compensation operator provides the construction of the generator of the limited diffusion
process by the Ornstein-Uhlenbeck type.
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