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®OPMHUPOBAHHUE YCJOBHUMI MOPSAJIKA METOJIOB PYHT'E-KYTTHI C HICITOJIb30BAHUEM
METOJA IOMEYEHHBIX TEPEBBEB

Awnoranis. Teopist audepeHIIHHNX PiBHAHD BiJirpac iCTOTHY pOJib B IMPOIECi BUBUCHHS OCOOIMBOCTEH Oarathox sBHIN Ta mporeciB. CTBo-
peHHsl epeKTUBHUX aNrOpUTMIB PO3B’sI3aHHS AU(PEPEHIIHHUX PIBHAHD € BOXKIMBUM MUTAHHSAM TeOpil THHAMIYHOIO MOJICTIOBAHHS Ta MPHUK-
JIaJIHOTO MPOrpaMyBaHHs. BUKOPHCTAaHHS METO/IB BUCOKOTO TOPSIAKY [UIs PO3B’sA3aHHs qudepeHUitHIX PIBHSIHD € OJHUM 3 METO/IB ITiJBH-
LICHHS TOYHOCTI Ta CTIMKOCTI pO3B’A3KY.

VY crarTi 3anpornoHOBaHMI MPOCTHH ANTOPUTM, IO JO3BOJSE AaBTOMATH3YBAaTH I'€HEPALI0 YMOB lsi BH3HAa4eHHs Meronga PyHre-Kyrru
JIOBITBHOTO TMOPSIAKY. AITOPUTM 0a3yeThCsl Ha BUKOPHCTAHHI «IIOMIYCHUX AEpeB» Ta e(EKTHBHHI A1 KOHCTPYIOBAHHS METOMIB BUCOKOTO
HOPSIZIKY.

Kuarouosi ciioBa: 3Bnyaiine nudepenuiaabHe piBHsAHHsA, MeTo] PyHre-Kyrra, renepauisi Meroais, nomiveHi gepeBa, MeTou BHCOKHX
NopsAKiB.

Annoranus. Teopust quddepeHInatbHbIX YPaBHEHHI UIPAeT CYIIECTBEHHYIO POJIb B POLECCE M3YUCHHSI 0OCOOCHHOCTEH MHOTHX SIBIICHHUIT
u npoueccoB. Coznanne 3pGHEKTHBHBIX aIrOPUTMOB perueHus updepeHIMaTbHbIX YPAaBHECHUI — BaKHAas 3a/ia4a TCOPUH JUHAMHYECKOTO
MOJICTUPOBAHNS M NPHKIAJHOTO MPOrpaMMHUpoBaHus. Mcrnonb3oBaHHe METOJOB BBICOKHX MOPSAKOB s peuieHus auddepeHimaabHbix
YPaBHEHHIA SBISCTCS OJHUM U3 CIIOCOOOB MOBBIICHHS TOYHOCTH W YCTOHYMBOCTH MOJIY4aeMOr0 PELICHHUSL.

B naHHO# cTaThe NMPEIIOKEH MPOCTOH alrOPUTM, MO3BOJSIOMINN aBTOMATH3UPOBATh IEHEPALMIO ONpPEICIIOINX YCIOBHI I METoaa
Pynre-KyTThl IpOM3BOIBHOTO MOpsi/Ka. AJTOPUTM OCHOBAH Ha UCIHOJIb30BAHUH (IIOMECUYCHHBIX ACPEBbEB» U 3(Y(PEKTHBECH IPU KOHCTPYHPO-
BaHMU MeT0J0B PyHre-KyTThI BBICOKHX ITOPSAKOB.

KuroueBble ciioBa: 00bIkHOBeHHOe quddepeHnHaILHOe ypaBHeHHe, MeTo] PyHre-KyTTa, reHepanusi MeTo10B, IIOMe4eHHbIE Jiepe-
Bbs1, METO/bI BHICOKHX IOPSIAKOB.

Abstract. The theory of differential equation plays essential role in study of many processes and effects. Creation of effective algorithms of
differential equations solving is important problem in theory of dynamic modeling and application programming. Using methods of high
order for differential equation solving is a one way to increase precision and stability of solution.

At this article a method of ‘rooted trees’ for creating differential equation solvers of high order is considered as a way aiming at rising com-
putational precision of differential equations.

Key words: ordinary differential equations, Runge-Kutta method, method designing, rooted trees, methods of high order.

Berymiienue

Hcnonp30BaHHEe METONOB BBICOKHX MOPSAKOB U pemreHus Aup(epeHNaTbHbIX YPaBHEHUH SBIISIETCS
OJIHUM M3 CIIOCOOOB TMOBBIIMICHUS TOYHOCTH U YCTOWYMBOCTH MOJTy4aeMoro perreHus. OJJHaKO KOHCTPYHPOBaHUE
MeTOI0B PyHre-KyTThI BEICOKHX TOPSIIKOB COMPSIKEHO CO 3HAYMTEIBHBIM 00BEMOM BBIYMCICHUI. MeTon «Imo-
MEUYEHHBIX JIepeBbeBy» [1-4] ynpomaer GpopMupoBaHKe YCIOBHIA MOpsaka MeTona. [I0CKONbKY ¢ yBeIHnYeHHEM
MOpPsIIKA METOJIa YKCIO YpaBHEHHI 3HAYUTEIHHO BO3pacraeT, Ui 3()(HEeKTUBHOIO KOHCTPYHPOBAHUS METOIOB
Pynre-KyTThl HEOO0X0 MO aBTOMAaTHYECKOE (DOPMUPOBAHKE YCIOBHUIA, ONPEACISIONIUX METOI.

B nanHO# cTaThe mpemsioKeH MPOCTON alrOPUTM, MTO3BOJISIONIMI aBTOMATU3UPOBATh TE€HEPALIMIO OTIpe/ie-
JSIOIKX yCIOBHHU 1yl MeToga PyHre-KyTTsl mpon3BobHOTO MOpsiAKa. AJTOPUTM OCHOBaH Ha HCIIOJIE30BaHUH
«IIOMEUYEHHBIX JiepeBheB» U 3(p(PeKTHBeH Impu KOHCTPYHPOBAHMH METONOB PyHre-KyTTHI BBICOKHX MOPSAKOB.
Oco6oe BHIMaHHUE B CTaThe yIeNsAeTCsS Coco0y MPeCTaBICHNS AePEBhEB B KOMIIBIOTEPHOH IporpamMme.

AKTyanbHOCTB

PeanbHpIE TUHAMHUYECKHE CHCTEMBI XapaKTEePHU3YIOTCS OOJBIIMM YHCIOM MapaMeTpPOB, YTO B 3HAYUTEIH-
HOM CTeNeHu OrpaHMYMBaET TOYHOCTh MX MojenupoBanus. Kak mpaBuiio, TMHaMUYECKHE MOJENHU, ONMUCHIBAIO-
IIKE TIOBEICHUE PEANTbHBIX CUCTEM, YIUTHIBAIOT TOJIBKO HEOOJIBIIIOE YUCIIO HANOOJIEe CYIECTBEHHBIX (PAKTOPOB.

C paszButueM HHOOPMAIMOHHBIX TEXHOJOTHA, MOSBICHUEM M PACIPOCTPAHCHHEM NapaJlICIbHBIX KOMIIb-
IOTEPHBIX CUCTEM MOSIBUJIACH BO3MOXKHOCTb CYIIECTBEHHO YCKOPHUTH BBIYMCIIEHHE MaT€MaTHYEeCKUX 3ajad, a
3HAYHT, CO3/aBaTh OoJiee ClIoKHBIE Mozenu. Heo0xonumocTh pa3paboTKu BEICOKOTOUHBIX aJITOPUTMOB PEIICHUS
T QepeHIMaIbHbIX YpaBHCHUNA 00YCIIOBHIIA aKTYaJIbHOCTh 3aJla4d aBTOMATHYCCKOW TeHEepallud METOJIOB pe-
meHus 1u¢GepeHInaIbHbIX YPaBHEHNH BRICOKHUX TTOPSIKOB.

ean uccaenoBanusi

Lenbio maHHOM CTaTbU SBISETCS HM3JIOKEHHE pa3pabOTaHHOTO ajJrOpUTMa aBTOMATHYECKOW TeHepalliu

ONpeAeIIONIMNX YCI0BHUH 1t Metona Pynre-KyTTsl mpou3BOIBHOTO NOpSIKA.
3anaum uccie10BaHUSA

1. TloctaHoBKa 3amayu (POPMHUPOBAHUS OMPEIEIAIONINX YCIOBUH s MeToaa Pyrre-KyTThI ¢ Mcmons3o-
BaHHUEM METOJIa «IIOMEUYEHHBIX AEPEBbEBRY;

2. Omnwucanue GOpMBI MPEICTABICHUS «ITOMECYCHHBIX JICPEBHEBY» B MPOTPAMME;

3. OmnucaHue aropuT™Ma aBTOMAaTHYECKOTO (POPMUPOBAHUS OMPEACIIOIINX YCIOBUU A Metona PyH-
re-KyTTsl.

IlocTanoBka 3axauu
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Paccmotpum oOsikHOBeHHOE nuddepernnansHoe ypasHerne (OAY) Buna (1):

fleyye™)=0, (1)
C HavaJbHBIMU yCIOBUAMH (2):
y(to)=yp.
Yi(tg) =Y,

()
Y t,) = yg’”_”,

rae f — HekoTopast GyHKIHS, CBA3BIBAIONIAS HE3aBUCUMYIO TIEPEMECHHYIO t, HICKOMYI0 QYHKIHUIO y(t) U ee mpoms3-
BOJIHBIC JI0 M-T'O MOPS/IKA BKIIOYUTENBHO. [TyCTh U, — npubimkeHHoe perieHue 3a1a4u (1) B MOMEHT BpeMeHH t.
OOmwmii BUI s-3TamHOro Metona Pyrre-KyTTBl MOKHO TIpeACTaBUTH B BHIE MAaTPHUIIBI KOAPPHUIHEHTOB (4)

[5]):

nel = Uy +h'(0x(“n’tn’h)

o, (u,.t, h)=bk, +bk, +..+b.k, (3)
k= ft, +c.h, u, +a, kh+akoh+. . +a, k)

u

T7e aj, bi, C; — BEIIeCTBEHHEIE KOHCTAHTHI, ONPEIETAIONINE METOL.
Merton (3) Takyke MOXKHO MIPECTaBUTh B BHE MaTpHUIlH K03 durtmenton (4):

Cp | dy A o Ao Gy
Cr | Ay Ay o Gye g Ay
C; | d3 Az ... Az, dj

’ 4

)

s,5—1 s

b, b, .. b, b

IIpu aToM crpaBeIuBO ycioBue (5):
¢, = Z a; 5)

B ciyuae ecnn a;;=0 10 Beex i>j, To METOJ ABNAETCA ABHBIM, eclu a;=0 I BCEX 1>j MM XOTs OBl OJJMH
aneMeHT a;70, TO MEeTOJ] — UaroHaJIbHO-HESBHBIN, BO BCEX OCTAIBHBIX CIIydasiXx METOJ SIBJISICTCS] HESIBHBIM [2].

YcnoBusi nopsiaKa, MO3BOJSIONIME BBIYUCIUTh ONMPEACISIIONIME METOI KOHCTAHThI, GOPMHUPYIOTCS MyTeM
comocTaBiieHus psnoB Teinopa s MpUOIMKEHHOTO pemieHus, onpeaeseMoro Gopmymnoi (3) U TOYHOTO pe-
nreHust. it 3Toro HeoOXO0AUMO BBIUUCIIATH MPOU3BOAHBIC U, U k; o h mpu h=0. C pocTom mopsaka merona
TaKWe BBIYHCIICHUS CTAHOBATCS BCce 0oJiee TPYMOSMKHMHU. METOJ «IIOMEUCHHBIX ICPEBHEBY IPEACTABISCT allb-
TEePHATUBHEIN BapHaHT (OPMHUPOBAHUSI OTPEACISIOIINX YCIOBUH.

Jnis ompeneneHus MeToIa TIOpsiIka  HeoOXoauMo copMupoBaTh Bce aOCTpakTHBIC (HETIOMEUCHHEIC) Jie-
peBbs mopsiaka < . Kaxmoe u3 Takux IepeBbeB tr OmpeessieT 0THO yCIOBUe MeToa Bua (6):

ot ):WV)

rae O(tr) — HexoTopast koMOuHaIHs Ko3hPHUIIEeHToB Aepena tr;
v(tr) — K03 PUIHEHT, OTIPeAEIIAEMBIH KaK IMPOU3BEICHUE BECOBBIX KOA((UIIMEHTOB BEPIITNH JIEpeBa.

Hns onpenencuus ko3ddunuenrta y(tr) HCOOXOIUMO OCTABUTH B COOTBETCTBHEC KaXKJOU BEpIIHHE, SBIIS-
IOMICHCS «JTUCTOMY JIepeBa, BeCOBON K03 PUIIMCHT, paBHBIN 1, a BCeM OCTaIbHBIM BEPIIMHAM — BECOBOH K03(-
(bUIMEHT, paBHBIA CyMME BECOB MCXOSIIUX BEPINUH IuTtoc oauH. Torma y(tr) OymeT ompenensieMbplil Kak Mpou3-
BEJICHUC BECOBBIX KOA(P(DHUIIMECHTOB BEPIIIHH JACPCBa.

, (6)
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KopHro niepeBa B COOTBETCTBUE CTaBUTCS BECOBOI K03((GUIMEHT b, TUCTHSIM — KOI(PPUIMEHTHI ¢, a Ipo-
MEXYTOYHBIM BeplinHaM — koo duumenTts! a. KonnuecTBo y3110B Ha3biBaeTcs nopsakoM aepesa. [Ipumep aepe-
Ba N300paXkeH Ha PUCYHKE 1.

i
Pucynoxk 1. — [TomedeHHoe nepeBo nopsaka 7

XOTS UCTIONB30BaHUE METO/A «IIOMEUYEHHBIX JEPEBbEB)» 3HAUMTEIHHO YIPOINaeT (GopMHpOBaHHE yCIOBUH
MOpSIKa METO/A, €T0 MCHOIBb30BaHNE VISl TEHEPALMH METOI0B BEICOKHX MOPSIIKOB BO3MOXKHO TOJIBKO IIPH yCIIO-
BUH aBTOMAaTHYECKOTO (DOPMHUPOBAHNS JICPEBHEB.

HpeIlCTaBJIeHHe A€PEBLEB B IIpOorpaMme

ABTOMaTHuYeCKas TeHEpalsl YCIOBHM, ONMPEACISIONINX HOPSIOK METO/Ia, IpenoiaraeT pa3paboTky ¢op-
MBI IPEJICTABIICHHS JICPEBLEB B porpamMmMe. B ctatbe [3] st mpencTaBieHus epeBbeB mopsaka <10 ucnomib3y-
€TCsI TOCTICIOBATEIBHOCTh (P, KaXkaas U3 KOTOPBIX COOTBETCTBYET BepiuuHe rpacda. [Ipuuem meppas mudpa
COOTBETCTBYET KOpHIO nepeBa. Kaxxast BepimnHa Kogupyercs nupoii, COOTBETCTBYIOIIEH YHUCITY UCXOASIINX U3
Hee BeTBed. J[st Toro 4TtoOBl 00ECHeUnTh YCIOBHE €IUHCTBEHHOCTH BCEX JICPEBHEB, BETBU B IH(POBOM KOJE
JIOJDKHBI OBITh OTPE/ICICHHBIM 00pa30M YIOPSIOYCHBI. A UMEHHO, TICPBOW BETBBIO BRIOMPACTCS T4, Y KOTOPOW
nepBas 1udpa ee kona HanOopmast. [Ipu paBeHCTBE MEPBBIX IU(P CPAaBHUBAKOTCS BTOPHIC, TPETHU U T.1I.

dopma npejcraBinenus rpadoB B JaHHOH cTaThe HE TPEOyeT YMOpsJ0YMBaHKs BETBEH M MOIXOIUT IS Te-
Hepaluy METO/1a MMPOU3BOJILHOTO TOPSAKA.

Juns reHepanuu Habopa aOCTPaKTHBIX IePEeBbEB NMPOMU3BOJIEHOTO IMOPSAAKA TepeiieM OT WHAEKCOB i, j, k,
l,... K ’HAEKCAM iy, 1y, 13, i4 U T.]., KAK HA PUCYHKE 2.

il
Pucynok 2. — [TomedeHHoe iepeBo mopsaka 7

IIpencraBuM KaxkIyro BepIIMHY AepeBa B Buae BekTopa (7):

V=17V, (7

Te Vi — KoJI TN y3na: 1 — st KopHs b, 2 — 71 IpOMEXKYTOUHBIX BEPIIUH a, 3 — JJIs JTUCTHEB C;
V, — 3HaYCHHUE MEPBOTO HHICKCA Y371a;
V3 — 3HAYEHHE BTOPOTO MHIEKca y3ia (v3 = 0 mist BepuH tumna 1 u 3).
Taxum oOpazom, Uil IPEACTaBICHUS AepeBa Mopsaka g, OyJeT NCIoJIb30BaThC MaTPHUIa, Pa3MEPHOCTHIO
3 Ha q. JlepeBo, npeacraBieHHOE Ha pucyHKax 1 u 2, Oyner 3axaBatbest Matpuueii (8):
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ABTOMaTHYEeCKOE (POPMHUPOBAHHE YCIOBUI OPSAKA
FeHCpaHI/IH OHpCHeHﬂ}OH.[I/IX yCHOBI/II;’I UL ME€Toaa nopsaka q COCTOUT U3 CHCZ[yIOH.[I/IX 3TaIlOB:
cp(”],] ) = qu
i

[ar 1. 3agaTh HaYaJIbLHOE YCIOBUE TOPSIKA
[ar 2. B mukite i = 2 10 q BRINOJIHATH CIEAYIONINE IIaTH:
Iar 2.1. Ucmome3ys Bce yxe chopMUPOBaHHBIE IEepeBb Hopsiaka j oT 1 1o i-1. chopmupoBats Bce BO3-

MOJKHBIE Ha0OPHI a0CTPAKTHBIX JEPEBBS C OOIIMM NOPSIKOM (KOJIUIECTBOM Y3JIOB), PABHBIM j-1.
[ar 2.2. [lepeBbs BHYTPH KaXKIOT0 HaOOpa 0OBEANHUTE ITyTeM T00aBICHHUS 00IIETO0 KOPHS.
Huns dopmuposanus pyHkuuu O(tr) HOBOTro AepeBa mopsaka j, GopMHUpyeMoro U3 m JiepeBbeB yciaoBue (6)

OyneT onpenesaTbesi COOTHOIIEeHHEM (9):

>, [ 1lr,)=———. ©)
s a1 7ler,)

J=1

e CE(Z‘I’) — 910 mpeobdpazoanue Gpyukuu O(tr) mo npasury (10):

b, —a, ., .
Diinir ™ Vi i (10)
S, - Ciner
s mpencraBinenus nepesa B Buze (7), mpeodpazoranue (10) Oymer nmets cnenyromryro Gopmy (11):
1 2 2 2 3 3
i|—> i | i |—>|i+l), |i|>]|i+1]. (11)
0 i+1 i+1 i+2 0 0

OGT)e)II/IHeHI/Ie BCPLIUH ITYyTEM HOGaBHeHI/Ie 06H161"0 KOpH#A O3Ha4acT 06L8Z[I/IHGHI/IG BCKTOPOB U ,H06aBJleHI/Ie

T
HOBoOTO BekTopa (1, 1, 0) .
PaccmorpuM dopmupoBaHue IepeBhEB MOPSIKA 3, TOKA3aHHOE HA PUCYHKE 3.

e o /
yE gt

(a) (b)

Pucynox 3. — ®opMupoBaHue AepeBbEB NOpsiAKa 3.

[Ipeobpa3oBanue OyaeT MPOUCXOIUTH Mo cxeMme (12) mist cirydas a, u mo cxeme (13) s ciyyast 6.

I |1 2| |1 2 1 2 2
I+ 1|>|1|+|1|—>|1|=|1 1 1]|,vqrocoorsercTByeT bi, aiz,iz (12)
0 |0 21 10 21 (0 2 2

&9



ISSN 1999-9941, “IHOGOPMALIIMHI TEXHOJIOT'Ti TA KOMIT'FOTEPHA THXEHEPISI”, 2012, Ne3

1 1 3 2 3 1 2 3

1|\+|1 1|—>|1 2|=|1 1 2],urocoorsercTByeT bi] Cl.2 (13)
i

0 0 0 2 0 0 2 0

Takum xe 06pazoM HOPMHUPYIOTCS YCIOBHUS ISl METOa IPON3BOIIEHOTO TIOPSIIKA.
BoiBoabI

Hcnons3oBanue METOZIa TIOMECYECHHBIX NJEPEBHEB IMTO3BOJISIET (bOpMI/IpOBaTB MECTOOBI PyHFe-KyTTH BBICOKHX
MOPAAKOB. I/I, HE CMOTpPS HaA TO, YTO C POCTOM MOPAAKA YUCIIO ypaBHCHPIfI 3HAYUTEJIBHO BO3PAacCTacT, UCII0JIbB30-
BAaHHME BBIYMCIMTEIIBHON TEXHUKHU MO3BOJISET AaBTOMATU3UPOBATL BbLIBOJ yCJ'lOBl/lﬁ U CHU3UTH 3aTpaTbl BPEMCHU
Ha re’epannuro METoa0B.

CHHCcOK JUTepaTyphl

1. John Butcher. Numerical Method for Ordinary Differential Equations. — John Willey & Sons Ltd,
2008. - 482 p.

2. Xaiipep 2., Hepcerr C., Bannep I'. Pemenne oObIKHOBEHHBIX A hepeHINaIbHBIX ypaBHeHHH. He-
JKecTKue 3agaun. — M.: Mup, 1990. — 512 c.

3. AB. Temmsan, C.C.Ommmnmos. JnemeHTapHbIe AuddepeHnnansl, ux rpadsl 1 koas! // MaremaTmde-
ckoe MonenupoBanue, T.21, Ne§, 2009. — c. 37-43.

4. Famelis I. Th., Papakostas S. N., Tsitouras Ch., “Symbolic derivation of Runge—Kutta order condi-
tions”, J. Symbol. Comput., 37 (2004), 311-327.

5. Uwucenpni metonu B iHGopmatuui : miapysruk mrs BH3 / JLII. ®@ensaman, Al Ierpenko, O.A.
Hwmutpiesa . — K. : Bun. rpyma BHV, 2006.

Cratbs noctynuna: 14.10.2010.

Caenenusi 00 aBTOpax

JAmurpueBa Oubra AHATOJILEBHA — K.T.H., JIOICHT Ka(eapbl MPHUKIATHON MAaTEeMaTHKH U HHGOPMATHKH
JIOHEIKOro HAIIMOHATHHOTO TEXHHYECKOTO YHUBEpCUTETa, e-mail: dmitriv@r5.dgtu.donetsk.ua.

Kynpwnii $lna AnexkcanapoBHa — acupaHT KadeaApsl MPUKITATHON MaTeMaTUKU 1 UHGopMaTuku JloHen-
KOTO HaI[MOHAJIIFHOTO TEXHMUECKOTO YHUBepcuTeTa, Tel. (062) 257 46 46, e-mail: k yana@list.ru.

90



