A.B.Kanmuuxkuna (Mocksa, MI'TY). Crneuunanbubii Kypc «Marema-
TUYECKOE MONEJIMPOBAHME KMHETUYIECKIX CXEM>.

B Pa3IMYIHbIX 00/IaCTSIX €CTECTBO3HAHUS U TEXHUKUA CUCTEMBI C B3aPIMOI[eI71CTBPI$[MH n
NIPEBPAILCHUSIMI COCTABIISIIOIIIX UX JIEMEHTOB 3a0al0TCsl KnHeTndecKknMu cxemamu. O6-
1asi CXeMa B3aNMONENCTBUN, B KOTOPOU yYacTBYIOT 3jleMeHTHI TunoB 117, ..., T, uMmeer
s (1], [3]:

eiTi +esTo+ - +epTn — N +1Te+ - +7Th;
. (1)
elTi+ehTo+- +ebTn — AT +vTe+ -+ 95 Tn,

roe 5;‘., 'y; (i=1,...,l,7=1,...,n) — memble HEOTPULIATEILHBIE UNCA. [IpUMEDPEI CXeM:
nocnenoBarenbHas 17 — Ty — - -+ — T),; mapamensubie 17 — 1o, T3 unu 11 + 1o — Ty,
T1 + T3 — T5; nocnenoBaTenbHO-mTapastenbaas 11 — 1o, 1o — 13,T4; nOByCTOPOHHSS
Ty 4Ty — T3, T3 — T7 + T»; npocras nuknnyeckass 17 — Ty — -+ — T, — T7; karanus
T1 + 12 — To + T3; aBrokatanus 1" — 27T'; uennas ¢ BerBuenueMm 1" — kT, k=0,1,2,....
Cxemoit (1) MoxkeT GBITH yYTEHO HOCTYIIJICHUE DJIEMEHTOB M3BHE (OTKPBLITAsA CHUCTEMA) I
06pa3oBaHNe KOHEUHBIX 3JIEMEHTOB ((PUHAIILHOTO TIPOMYKTA).

B nepBoit wacTu yue6GHOro Kypca pacCMaTpPUBAETCS NEeTEPMUHUPOBAHHBIN ITOAXOI K

Monenuposanuio cxemsl (1). Ilycrs x;(t) — konuuecTBo snemenTos Ttuna 15, i = 1,...,n,
B MoMeHT BpeMenu t € [0,00). Pyuxknun z1(t),...,2Tn(t) yOOBIETBOPAIOT CHCTEME HEIn-
HEeMHBIX MuddepeHInalbHbIX YPaBHeHTH
1= fi(z1,...,2n);
(2
i'n = fn(xla cee 7mn)7
¢ maganpabME yernopusmu 71 (0) = 29, ..., 7,(0) = 22. Bun dymkuuit f1, ..., fn onpene-
J1€TCs (PEHOMEHOJIOIMUECKIMI 3aKOHAMI KMHETUKHY [1]: 11711 MOHOMOJIEKYJISIDHOI DEaKIIN
Ty — T umeem ©1 = —Ax1, &2 = Ax1; Ui OumosiekyssipHon peakuuu 17 + To — T3
uMeeM 1 = —Ax1T2, L3 = —AT1T2, L3 = Ax1x2, rme A > 0 — KOHCTaHTa CKOPOCTU
peaknuu. B NpukIamHBIX 3amadax QYHKIUA f1, ..., fn, SBISIOTCS MHOTOYJIEHAMU CTETCHU

He BBIIIEe TPeTheN.
Bo BTOpOIl "4acTm Kypca pacCMaTpPUBACTCS BEPOATHOCTHAS MONENb (2] I CXeMbL

(1) B Bume omHOpPOmHOrO BO BpeMeHH Mapkobckoro mpouecca £(t) = (€1(t),...,En (1)),
t € [0,00), HA dasosom npocrpanctee N = {a = (a1,...,an), a; = 0,1,2,..., ¢ =
1,...,n}. Cocrosuue (ai,...,0pn) COOTBETCTBYET HAJIMYUIO (v] 3JIeMEHTOB Tuna 11, ...,

Qup, 271eMeHTOB Tuma 1y, a CTpoke sziTl + -+ E;Tn — 'y{Tl + 4 'yflTn COOTBETCTBYyET
cKauoK mporecca u3 & B a — e’ +v*. Ecau npouecc £(t) n3 cOCTOAHUS (v MOXKET COBEPIINTH
CKaUOK TOJILKO B Takoe coctosHme (3, uro |a; — ;] < 1 mna ¢ = 1,...,n, To nomydaem
poIeCC POXKIeHUsT u rubenu. B coCTOsSHUM < MPOILecC HAXOOUTCS CIIydallHOe BPEMS C
TOKa3aTeIbHBIM pacIpenesieHneM, 3aBUCSIINM OT I1apaMeTPOB TaKUM 00pa3oM, UTO CTO-
XaCTUYeCKasi MOIENIb U AeTEePMUHUPOBAHHAS MONENb (2) CBA3aHBI « TEPMONMHAMIIECKIM
IIPpENeIbHBIM IIePEXOIOM> .

Paszbuparorcs npuMepbl IPpUMEHEHNST aHAJINTUYECKAX METONOB pelreHust nuddepen-
HUAIBHBIX ypaBHeHn! KOoJIMOropoBa Iisi EPEXOMHBIX BepOsTHOCTeN mporecca &(t) mis
moneneit cxem (1) B cmygasx n < 2 u | < 2. Hanpuwmep, sBHO pemaemas cxema 0 — T,
T — 0 UHTEPUPETUPYETCsI B TEOPUU MACCOBOTO O6CIIyKuBaHust Kak aucunriuaa M| M |oco.

B TpeTpeit yacTu Kypca paccMaTpUBAIOTCS YUCIEHHBIE MeTonbl. s neTepMuHIpO-
BaHHBIX Mopeseil Buna (2) npumensercst Mmeron Pynre—Kyrra. st BEpOSTHOCTHBIX MOZE-
sert ucnonb3yercs Meron MouTe-Kapio. M3maraioTcs nTepaiuoHHbI aJIrOPUTM MOIETIN-
posanust Ha OBM mapkosckoro mporecca §(t) 1 MeTOn CTaTUCTUYECKUX UCILITAHMI [5].

O6s3aTeNbHBII CEMECTPOBBIN KypPC YUTAETCS IO IPOrpaMMe MaruCTEePCKOM TOIro-
TOBKM CTymeHTaMm cruernuainbHocTn «lIpukmamnas maremarukas» MockoBckoro rocymap-
CTBEHHOI'O TEXHUYECKOI'O yHUBEpCUTEeTa I/IM.H.S.BayMa,Ha n ABJIACTCA HIPOOOJIXKECHUEM



Kypca [4]. BapunaHTbl 3amad TUIIOBOrO pacueTa U BO3MOXKHBIE TEMbI KyPCOBBEIX paboT
naHbl B yueGHOM mocobuu [3).
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