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CRITERIA OF THE RATIONAL BEHAVIOUR IN CONDITION OF
UNCERTAINTY

A. BEKEY, N. NURKAIDAR, ZH.KH. ZHUNUSSOVA

Decision making under uncertainty based on the fact that the probability of variants of
development different events are unknown. Decision-making under risk based on the fact that every
event of the situation may be given the likelihood of its implementation. This makes it possible to
weigh each of the values of efficiency and to select for the implementation situation of the lowest risk
[11-[2].

Decision making in condition of uncertainty based on the fact that the probability of different
events situations variants subjects taking risky decision are unknown. In this case, the choice of
alternative solutions accepted by management, on the one hand, their risk preferences, but on the
other - the relevant criterion for the selection of all the alternatives "matrix solutions" prepared them.
The main criteria used in decision-making under uncertainty are presented below:

1)Wald test ( "maximin” criterion)

In the criterion of Wald, decision-makers choose the strategy that guarantees maximum value.

2)"Maximax" criterion

An alternative is given by:

a * = {Pij} aymaxj maxi

3)Hurwitz criterion (criterion of "optimism-pessimism" or "alpha-test")

The optimal alternative can be calculated using the formula:

and * = maxi [(1-o) minj Pji + a maxj Pji]

where optimism o- factor, a = 1 ... 0 for a = 1, the alternative chosen by the rule maximax,

when o = 0 - on the maximin rule.

Considering the fear of risk, it is advisable to set a = 0,3. The greatest value of the target values

and determine the appropriate alternative.

4)Savage's criterion (loss criterion of "Minimax™)

Savage criterion is calculated using the formula:

min max P = mini [maxj (maxi Xij - Xij)]

where mini, maxj - search for maximum bust respective columns and rows.
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