[IpenBaputenbHbIe yKa3aHUs

B paGore TpedOyercss BBIYHCIUTD HAOEHCHOCHbL CTEPKHEBOM
cucreMbl. Hafi€XHOCTh MO MPUHATBIM VCI08UAM OE30MKA3HOCMU
MPEJCTaBIsET COO0M BEPOSITHOCTD BBHITIOJIHEHUS TPEABAPUTEIHHO
HA3HAUYEHHBIX YCIOBHUI. MPOYHOCTH JJIsI ONACHBIX CEUYCHHI,
KECTKOCTH, COOTBETCTBYIOIIME TIEPEMEIICHUAM XapaKTEePHbIX
TOYEK, YCTOWYUBOCTU CTEPIKHEU CUCTEMBI U T.II.

B xadectBe ycnoBuWii 0e30MacHOCTH B OTOW paboTe HYKHO
WCMOJIb30BAaTh JBa YCJIOBUS IPOYHOCTH II0 HOPMAJbHBIM
HampsDKCHUSIM B MOTIEPEYHBIX CEYCHUAX JUISl BBIOPAHHBIX
CTYIEHTOM  pacy€THBIX  ycunud  (OAHO  yCIIOBHE  JJIst
TOPU3OHTAIIBHBIX CTEPKHEN U OJIHO YCIOBUE JJI BEPTUKAIbHBIX).

Pacuér Ha HagEXKHOCTH OTHOCUTCS K KAaTErOPUU BEPOSITHOCTHBIX
pacuéroB. [lmst kKaxaoro ycioBusi 0€30TKa3HOCTH (OpMUPYETCS
CBOS (byHKumI pesepsa npoyHOCmu, KOTOPAs 3aNUCHIBACTCS B
obiem Buje S =R — Q e R — 0000WEHHAs NPOYHOCIDb, & Q -
0000wénnas Haepyska. BeposSTHOCTh BBITIOJHEHHS YCIOBHS
S>0 npeacrasisier coboit Hanéxuocte N (3anac pabomocno-
cobHOCmuU)  CUCTEMBl IO  pacCMaTpPUBAEMOMY  YCJIOBHIO.
BeposTHOCT,  BBINIOJIHEHUST  YCIIOBHUSA S<0  sBasercs
seposmuocmoito omkaza V,npuuém N =1-V .

[Tp1 HanMYUM HECKOJBKUX YCIOBHH 0€30TKa3HOCTH HaIE&XHOCTb
CUCTEMBI IIOJCUYMUTHIBACTCS KaK MPOU3BEIACHUE HAIEKHOCTEN I10
OTHENBHBIM  YCJIOBHUSM N=TIN,. HWm npubmmkéHHO

N=1-3V,.

CunraroT, YTO pe3epB IPOYHOCTU SABISETCA  CIydaillHOU
BEJIMYMHOM C HOPMaJbHBIM 3aKOHOM pacnpeneneHus. Eé
BEPOSTHOCTHBIE CBOMCTBA OIMCBHIBAIOTCS 3HAYCHUSIMU BEIUYMH
cpedHez20 1 cmanoapma OTKIIOHEHHUs, KOTOPbIe, B COOTBETCTBHH C



METOJIOM CTaTUCTUYECKOM JIMHEApU3alMK 3anuiryTes S = R — (j ,
S=4R*+0Q%.

Haﬂé)KHOCTI: O OTACJIBbHBIM YCJIOBUSAM BBIYUCIIAOT C HUCIIOJIB30-

BaHUEM Kodppuyuenma 6ezonacnocmu [ =S / S. BeposTHOCTB

otkaza V =0.5-®(f), rae O(r) =1/ (V2r)) [ dz - 1a6-
0
nnuHblid uHTErpan (¢pynkuus Jlamaca), Hanéxuaocts N =1-V .

B ciayuae S <0 u, coorBercTBeHHO, [ <0 3HAUCHHE HANEKHO-
ctu MoxkHO nosryuutb N = 0.5 - d(abs(p)) .

B coctaB 00001EHHON HATpy3KH Q BXOIAT IapaMeTpbl CUCTEMBI
(HampsKEHUs, yCWIMs, IEPEMELIEHUs), KOTOPbIE 3aBUCAT OT
BXOJHBIX IIapaMeTpoB 3ajaud (FE€OMETPUUYECKUX pa3MEpoOB,
BEJIMYMH Harpy3o0K, )KECTKOCTEHN MONEPEYHBIX CEUEHUN).

B niepBoii yactu paboThl TPEOYETCSI COCTABUTh ATH 3aBUCUMOCTH B
SIBHOM BHJIE U = U(X;, X,,..., X, ). YCHIHS OJTy4aloT U3 ypaBHEHUH

PaBHOBCCHA, HAIPAKCHUA — IO COOTBCTCTBCHHBLIM (bOpMyJ'IaM
COIIPOTUBJICHUA MaTCPHUAJIOB.

[Ipu BBIOOpE pacu€THBIX YCHJIMH clelyeT MMETh B BHIY, UTO,
IIOCTOSIHHAsl Harpy3ka JAeWCTBYeT HeNpephlBHO (Bcernga), a
BpEMEHHAas MOXET OTCYTCTBOBaTh. Pacu€THas KoMOWHaIus
YCUJIMH BBIOMpAETCsl MO0 MaKCHMAJIbHOMY a0COJIIOTHOMY 3Haue-
HUIO W3rMOAOIIEro MOMEHTa C COOTBETCTBYIOIIEH MPOJIOIBHOMN
CWION (Ui TONMy4YeHHsS HauOONBIIET0 aOCOTIOTHOTO 3HAYCHUS
HOPMAJIbHOTO HAIPSHKEHUS).

Bo BTOpoil wactu pa®OTHI MPOBOAUTCS BEPOSTHOCTHBINM pacuér
cucrembl. CHayanma s BXOJHBIX TIIapaMeTpoB TpeOyercs
OTIPENIENIUTh HEOOXOIUMBbIE CTATUCTHUECKHE XapaKTECPUCTHKH:
3HAYCHUsI CpPEJHEro X, CTaHJapTa OTKJIOHEHHs X, a TakKxke

koapduyuenma sapuayuu A, = (X/X) .



Bxoansle mapaMerpsl 3agaHbl mo-pasHomy. Harpysku 3amassl
CBOMMH Pacy€THBIMH 3HAYEHUSAMH U KOd(PPULIMEHTaMU BapUaIiH
A, . Cunraem, 4T0 pacyéTHOE 3HAYECHHUE HArPY3KH COOTBETCTBYET

HauOoJbLIEMY M3 3HAUEHUH Oo6epumenbHO20  uUHMeEpsana
3HAYeHUH HArpy3KH, IIUPHUHA KOTOPOTO paBHA mMpém cmanoap-
mam (obecneuenHocts P, =0.9973). Ilposens npeoOpa3oBaHus

nomyaum X =X, —3-X =X, /(1+3-A).

Pa3smepbl U TreoMeTpUueCKHE XapaKTePUCTHKH IMOJA0OpaHHBIX
MOMEPEYHbIX CEUYEHHH 3a/laHbl CpPEAHUMHU 3HAYCHUSIMU U
BEJIMYMHON JIOBEPUTENbHBIX HMHTEPBAIOB. B COOTBETCTBUU C
«MPaBUIIOM TPEX CTAHIAPTOB», OMpPEAEIsieM 3HAUCHHE CTaHAapTa
X = AX/ 3. 3HaueHUsl TOBEPUTENbHBIX HHTEPBAJIOB, 3aJaHHBIX B %0,

BBIYUCIIAIKOTCA OT CPCAHUX 3HAUCHUH COOTBCTCTBYIOIIUX BCIUYHH.

OmnpeneneHne  CTaTUCTUYECKUX  XapAaKTEPUCTUK  (3HAYEHUI
CpeIHHUX, CTaHIAPTOB U KOA(P(PUIMEHTOB BapHALMU) BBIXOIHBIX
BenMYMH U CIICAyeT MPOBOAUTE B CICAYIOIIEM MOPSIKE: CHaYaa
XapaKTePUCTUKU Il BHYTPEHHUX YCHIIMN (M3rMOAIOIINX MOMEH-
TOB, IPOJOJBHBIX CHJI), & 3aT€M XapaKTEPUCTHKU HaIPSHKEHUM.
JInst KakaoW BEIMYMHBI HEOOXOAMMO OMNPENENSATh JOBEPUTEIb-
HBIM MHTEpBald + AU IO NpaBUIly TPEX CTAaHAAPTOB U IPOBEPATH
COOTBETCTBUE KpalHUX 3HAYCHUM HHTEPBAJIIOB 3HAYCHUSIM,
HCIOJIb30BAHHBIM B JIETEPMHUHUCTUYECKOM pacuére (mepBas
4acTh).

3HayeHuss cpemHuX U W CTAHAAPTOB OTKIOHEHHs U BBIXOJHBIX
napaMeTpoB (yCHIMI M HANpsDKEHUH) OIPENeNaTb METOIOM
CTaTUCTUYECKON JIMHEApU3allHU:

T =u(%,%,..... ,), 0= [2(@u/ax) %)

JloBEpUTEIIbHBIE HWHTEPBalbl Ul  HANPSOKEHUHM UCKAThb €
MCTIONb30BaHHEM Kodbduumentos Creronenta Au=t, -U.

c=0+Ac, mmu ocel[oc-Ao, T+Ao].
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