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NCIIOJb3OBAHUE UMUTAHNMOHHBIX
MOJIEJIEM B IEKOMITIO3UIITMOHHOM METOJAE
BJIO’KEHHBIX MPOLECCOB

Paccmompena npobrema nogviuenus adexeamuocmu 0ekomno-
BUYUOHHO20 MEMOOA GLOICEHHBIX NPOYECCO8, UCTIONL3YEMO20 OISl
paspeuienus cemeil MaAcCco8020 0OCIYACUBANUSL, COOEPACAUUX D10~
Kupoexu. IIpednodceno ucnorwb3osams UMUMAYUOHHYIO Npoye-
O0ypy Ol AHANU3A 3AMKHYMbBIX CUCMEM HA GLONCEHHOM YPO6-
He 8 PAMKAX O0eKOMNO3UYUOHHO20 Memood. B cuny cmoxacmu-
YecKoll npupoovl BbIXOOHBIX UMUMAYUOHHBIX NPOYECco8 Npeodsio-
JHCEHO UCNONB30BANL MEMOO CMOXACIMUYECKOU aANNpOKCUMAYUU
Pobbunca—Monpo. Ilposedennvlii ananuz cxooumocmu npoyeoy-
pul Pobbunca—Monpo nozeonun onpedenumsv 3HaweHUs ee napa-
Mempog, a makice MAmemMamuieckoe oxcuoanue u OUCnepCcuio
OYeHKU KOpHs peuiaemozo ypasuenus. Ilokazano, umo 3uauenue
unmepeana ynpaeienus ciedyem ymenvuiamo. IIpednooicennas
npoyedypa no3eosem COKpamums 6 HeCKONbKO pa3 3ampanbl
MAUUHHO20 8peMenU HA NOUCK PeuenUs YpasHeHus baranca 01s
MOOeNell ILONCEHHO20 YPOBHSL.

Imitation models in decomposition method of nested processes /
V.M. Chernenky, D.Yu. Solonenko, D.V. Elansky // Vestnik MGTU.
Priborostroenie. 2000. No. 2. P. 61-70.

The problem is considered to enhance adequacy of the nested process
decomposition method used to resolve the queuing networks containing
blocking. Imitation procedure is proposed to be used for analysis of closed
systems on the nested level in the framework of decomposition method.
The stochastic approximation method by Robbins—Monroe is also proposed
to be applied due to stochastic nature of the output imitation processes. The
performed analysis of Robbins-Monroe procedure convergence allows to
determine its parameters, mathematic expectation value, and dispersion of
the solved equation root estimation. It is shown that the value of control
interval should be diminished. The proposed procedure allows to reduce by
several fold the computing time spent to search a solution for the balance
equation for the models of nested level. Figs.1. Refs.3.
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