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PaccMaTpnBaioTCA BOMPOCH MMOCTPOEHHHA adppeKTHBHBIX ANTOPHTMOB CTATH-
CTHHECKOrNO MOJIe/THPOBAHHA CHCTEM CO CJy4aitHOH CTPYKTYpoOil, 3aJaHHOi CTOXa-
crwaeckumy pucdepermmanbupivu ypasieausamu (CIY). [na uucienHoro pe-
mennsa CIY nocTpoeHbl aCHMITOTHYECKH HeCMellleHHbIe 1HCIeHHbIe METOB, KO-
Topbie Hanbosnee 3(hhEeKTHBHBI IPH PelIeHHH HKEeCTKHX H OCIM/THPYIOIHX CHCTEM
CJIV. /las Moe MpoBaHHs HEOJHOPOAHBIX MYaCCOHOBCKHX ancambieil mocrpoe-
Hbl AJTOPHTMBI ¢ MEHbIIE TPYAOEMKOCTBIO 3a CHET YyMEHBIIeHHS obpaleHnil K
naTanKy cayuaitnbix guces. Pazpaborannbie anropuTMbl HCNONB3YIOTCA A CTa-
THCTHYECKOTO MOJETHPOBAHHSA CHCTEM CO CIyHafiHOfl CTPYKTYPOH. Hecnenosanbl
BOTPOCHI CXOIMMOCTH H YCJIOBHOMH ONTHMH3AIMH NOCTPOEHHBIX aJITOPHTMOB. Bepn-
dbukanma paspaboTaHHBIX METOJ0B H CDABHEHHE HX C H3IBECTHBIMH AJIMOPHTMAMH
pPOBEIEHLI HA PElIeHHH MPHKIaJHBIX H TECTOBBIX 3a/a4.

115 CHELHATHCTOB MO BBIYHCIHTEIbHOM MAaTeMaTHKe H MATEMATHECKOMY MO-

AeHPOBAHHIO, a4 TAKXKE JUIsl CTYJeHTOB MaTeMaTHIeCKHX (daKyabTETOB.

ISBN 978-5-7692-1638-1 © Wsmatemscrso CO PAH, 2019



OryiaBjieHue

BEERaREE: = o s SR U F B N Tl D sl Lman: 5 OS% F nauE

I'nasa 1. O606mennsie meToael THNa Posenbpoka pemenns 3ana-
yn Kommm gaa CIAY
1.1. 3agaya Komwm gna CIAY . . . . . . .. .. .. . ... ... ...
1.2. CemeitcTBo uncieHtbix Metonoe pemrenuss CIHY Crparonoenua
1.3. Paznoxenne B pan Teitnopa TouHoro u uncientoro pemennst CIV
1.4. AcMMnToTHYeCKAs HECMEIEeHHOCTb, AlNPOKCHMAIMA H  CXO/u-
MOCTB METOMOB . « « v+ v v v e e e e e e e e e e e e e e e e e a

1.5. Ilocrpoennsie yncieHHble MeToas!l pemwenns CIY . . . . . . . . .

I'masa 2. Metoasl pemienns pasian4dabix Tunos CAY
2.1. Ilocrpoenne CIY ¢ 3aJaHHBIMH BEPOATHOCTHBIMH XaAPAKTEePHCTH-
KANGH POIISRIS . o'y o sl & sas vl & 00 % ¥ielh wRNE E Ea
2.2, Anropurm nepementoro mara gaasi pemenus CIIY - RKFSDE
2.3. ManorpyaoeMkuil ajJropuMT™M IMepeMeHHOro iara Ui pelleHHs
CTOXacTHYeCKHX aBToKosebarenbHeIX cuctem STEP3 . . . . . . .
2.4. Meroaw pemenns CIIY ¢ pactymeil gucnepcueit . . . . . . . . .

2.5. IByxypoBHeBble 4HMCJI€HHBIE METO/bl PElIeHHS CTOXACTHYECKHX

audpdpepeHHATBHBIX YPaBHEHHMHA . . . . . . . . . . . ... ...
2.6. Aaropurm pemtenns CJ/LY ¢ nyaccoHoBekoil cocTabiastoniei

'maBa 3. AnropurMsel MoJeIMpOBaHMA MMYACCOHOBCKHMX aHcambieii
3.1. IlyaccoHoBeKHit aHCAMBIIE . . . . . v & ¢t v v v v v e e e e e e
3.2. AnropuTMmbl MOJAETHPOBAHHA CJAYHANHEIX BEJIMYHH . . . . . . . . .

3.2.1. MomuduunpoBaHHblil MeTOH CYTIEPNO3HIHHA . . . . . . . . . .
3.2.2. Mognduunpoannblii MeTOI HCKJIFOMEHHA . . . . . . . . . . .
3.2.3. CrneumanbHblii cnocod MOAeHMPOBAHHA JHCKPETHBIX CJIyHaii-

HEDL BEIINOE . = v aoass W ders S s o Sos woem @4

3.2.4. Moaenmmposanne 060DLIEHHONO FreOMEeTPHYECKOI'o Pacpe iee-

3.2.5. Ilocrpoenne nocie0BATEIBHOCTH HEIABHCHMBIX “OHTOB"

347

15
15
19
23

38

A4

1l
46

%)
61

T2
74

80
80
82
83
84

86

92
93



3.3,

3.4.

3.5.

3.6.

3.8.

ANTopHTMLl MOJAETHPOBAHES HEOIHOPOIHEIX NYACCOHOBCKHX AH-
camboeft B cavaae caomHoll 408 MOJeTHPOBANKA LTOTHOCTH . . .
A:rmpll'n.u;; MOACTHPOBAHMA IHOPOIHOMD OYACCOMOBCKOMD Ak-
EHJ.IE.-"IH B III!JH'JHJ.-'I]:HD“ u-CI"F-H.'H:II‘IE‘HI!Un lJE-\.'t-E‘IJ'."t'H .........
Mogenuponanie oDOOHEHNOND IKCTIONEHIHATBHOTD PACTIDEETE-
HHA MOTOA0M sMAKCHMAIBHOIO CCYCHNA |

[Tpubmexennoe suudpoBoes MOLETHPOBAHWE NYRCCOHOBCKAX AH-

CRAMBIIER . . o v v v wr rw e e BB, B B4 BB E e

. AJNPH'DIH MOTENHPOBAHIA HEQTHOPROIHOTD YRG0 GBCHKOTD [HOo-

.."-_.'tr“UIIHT.l.IH MUOC PO ERH A HEeOIHOPOIHOND TYVACCOHOBCKOMD To-
HEUHONS MPOUScca 18 3aannofl HeOSHOPUIHGR TYACCOROBCKON
CIYIRRHON MEBDEL .« v - « = o 5 o s % + 6 4 5 = 8 + 2 2.4 t & & & &5 2 &

I'nasa 4. Metoas Mogeamponaima CHCTEM ©0 cay«afiHol cTpyk-

TYpoit
4.1. TlocTAROBKA 3AMATH AHANHEA . . . . - . . « = « & s & & 2 4 & & o s
4.1.1. OcHopHie BEPOATHOCTHBIE  XAPAKTCPHCTHEH  PeLleHHs
H HX CTHTHCTHMBCHKHE GIICTHKH o « o o+ = 2 ¢ =2 0 2 ¢ 28+ v & =

4.2.

4.3.

4.4.

4.5.

4.6.

4.7.

Creresit co eayuaiinoft crpykTypofl ¢ pacnpeieteHHBEME Nepexo-
aaMH . .

AropHTMEl CTATHCTHYECKOTD MOIEIHPOBANNA APOLUGACCa HOMEDA
CTPYKTYPEl B CHCTEMAX © pactipegeiennofl cTpyYRTVpof . . . . . .
ASTOPHTM CTATHCTHYSCKON MOJISTHPOBANHA CHCTEM CoO CcAVYal-
HOM CTPYETYPOil © pacnpeeleHHBME NepeX01aMu

.."q.ﬂr‘ﬂpl-l"l'}.l CTATHCTHYSCKOIND MD,'[E'[I!PL‘.IH-EHIIH CHUTEMBL © pE.'_!-.EtL‘.'t'E'-
HHEM BPEMEeNH C ARTOHOMMABM VIIPARTENHACM . . & o« v & & o = =
AAropuTs CTATHCTHYCCKOND MOICTHPOBAHHA CHCTEM O CAVYIai-
HOM CTPYETYPOR ¢ COCpeIoTovMeHHBIMN NePeXyIaMy . . - . . . . .
YenopHAS ONTHMMZALMS CTATHCTHHUECKOND ATMOPHTMA . . . . . . .

laana 5. Bepudmikanusa aAAropMTsMos  MOASTHPOBAHHA  pPelle-
auit C/1Y » nyacconosckux ancambaefi

a1

5.2.

Cpapunrensnull anamns metonoe pemenna CIY . . . . . . . ..
Mogeanposanue pemennft CAN B 3agauax apanmsa w coHTesa an-
TOMATHYeCKOro vopastenns anropuraon RKFSDE . . . . . . - .

348

95

101

104

107

110

112
112

116

121

125

135

134

144
148

152
152

165

i 8

..
5.7.
2.8
a.9.

Mogesupopanie CAOMHRX Kodefaninft B IPOCTIX CHCTEMAX AJTO-

3. [Mapamerpuyecknil atanns YCTolMHBOCTH JHHERHOTO OCIMIIATO-

Pa € MYJILTHILTHEATHEHEBM HIVMOM - . . o -« « = s s = 4 4 s a4 s
Pemenne kpaesnix 3agaq ¢ novomseo CIAY L. oL 0L L .
Mogeanposamine MPOMECCA HYKASAIMN . . .+« & v« = 4 o =+ 4 =
Yncaennuit anaans C/Y ¢ nyacconosekoll coctapnsomedi . . .

CpasHiTeabHbBH AHATIE ATTOPHTMOE MOAETHPOBANKA YACCOHOB-
CHIG RICRMONER .« o & s 4 8 8 8 % 5 8 6 ¢ 8 & & & 6 8 8 0 68 68 %8

Cnapa 6. Bepudukauma anropuTMoB MOAeTHPOBAHMA CHCTEM CO

cayuaiinofi crpykrypoii

6.1, YncoenHmfi agaAnHs CHCTEM © PAcHPEIEIcHEBME HEIABHCHMBIMHA
MEPEXOEAMH « ¢ o 2 2 ¢ 3 0 0 8 0 0 8 0 v = 5 r = v v ¢ 5 v ¢ = 5 % = 4
6.2, Auanus cucTeMm ynpasienusa ancamboem tpaektopuit ¢ yueros
cAyuaAfiHOro HIMeHeHRS CTRYRTY PR, Cpastenie oo cliek TP bHbIM
METOUIDA . - - & =« & & & &« & = @ & & % & & # @ ® % ¥ * ® % F °F oW o P OB oA
6.3. Cucresiul © pacnpegejeHipyy nepexoaamy. Cpapnenne co cnex-
TPAMTLMBIM METOMOM . - » « + 4 + + « + = 4
6.4, 3a1a4a 0 BRIMAHAH CTENEHH NPHORHTETA HA KAYCCTBO VIIPARTEHHA
6.5, YUncaennnifl ANATHE CHCTCM © YCIOBHOR MapHoBCHON CTpYRTYPO
OpH PACTIDEACTSHHBIX MEPEMOMAX . « - 2 + - = & = = 4 & & & & = a s
6.6. Crarneruuecknll AHATHI CHCTEM €O CAy4ARNEM NCPHOAOM KBAH-
TOBAHMHA . - < = = & & & & = s & ® s & » = & ® % 5 v = & & & =2 = & = & @
6.7. KoMGHHupOBAHMIAR CHCTEMA CAMOHABEIEHHA . . . . « « - « = = 5 =
6.8. CpasHenne ¢ METOAOM FAYCCOBON ANNPOKCHMAIMI . . . . . . . . .
6.9. Pacwer cucreMmsl ¢ nepesenHoll CTPYRTYPOR YIPDABTEHHA . .
FORCTRORIEEDD . = a e e h i B e R R e e Rk R

Cnucok JJHTePATYPbI

MMpnacsenne . Ocrarounsie wiens pana Telinopa

349

179
192

194
213

235

248

252

260
269

276

284
288

30

310



	152132_2
	152132_3
	152132_4
	152132_5

