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: Teopi€ro BUIIaIKOBHX IPOLECIB HA3UBAETHCS MAaTEMATHIHA HayKa, IKa n
r BHBYUA€ 3aKOHOMIPHOCT] BHIIAJKOBHX SIBUII Y JUHAMILI iX po3BUTKY. Buma- o
- JIKOBI IIPOIIECH ONUCYIOTH 0arato (pi3sMUHHUX, €KOHOMITHHX Ta BUPOOHHIHX

o siBuI. Jlo HUX Hale:KaTh OPOYHIBCHKHM PyX, KOJMBAHHS BATIOTHHX KypCiB,

8 KypeiB aKIiiif, iHU Ha [IeBHUM TOBap, GaHKIBCHKI aKTHBH, KITbKICTH 3asIBOK

o Ha 00CIyrOBYBaHHS B KOXKHHI MOMEHT 9acy B PI3HHX CHCTEMaX HaJaHHSI

+

TocIIyr. B3araini npoyecom HasuBaeThesl KOKHE SIBUIIE, SIKE PO3BHBA€THCS B
gaci. HacTynHi 03HaueHHS CTOXaCTUYHOTO (BHIIAIKOBOIO) IIPOLECY € eKBi-
BaJICHTHHMH.

O3nauenns. CTOXaCTHYHHUN IIPOLEC — 11 IPOIEC, peali3alis IKOro
3aJI€XKUTh BIX BUIAAKY 1 VIS SIKOTO BH3HAYCHA HMOBIPHICTH TOTO UM
iHIIIOTO HOro mepediry.

O3nauenna. BUnagkoBuM (CTOXaCTHYHHM) IIPOLECOM Ha3HBA€THOS
MHO’KMHA BHIIAJKOBUX BEIWUYMH, 3aJ€KHUX BiJl OJHOTO UM JEKLIBKOX
3MIHHHX [TapaMeTpiB.

TakuM YMHOM, NOHSATTS CTOXACTHYHOTIO IPOIIECY y3aralbHIOE MOHST-
T BUIIAJKOBOI BEIMYHHH. BUIaIKoBHiA IpoIiec (pOPMaIBHO € BUIIATKOBOIO
BenuuuHOI X = X (7), siKa 3MIHIO€TBCS 31 3MIHOIO HEBHIIAJKOBOTO apryMe-

HTV f € T (T — 061acTh BU3HAYCHHS BHIIATIKOBOTO IIDOITECV).

14012014




image2.png
O hitpy/dspace.uabs.edualj
ain_Mpsera By

| O bitpstspace.uabs.ed.. [l ockaso npocumol 8. | <=

~ Vicxars s Google | @,
TOHAT= o]«

€ > D 0~ [ ©Be6 | dspace.uabs.edu.ua/jspui/bitstream/123456789/9478/1/TVP 2011 palf

*

T BUIIAJKOBOI BEIMYHHH. BUIaIKoBHiA IpoIiec (pOPMaIBHO € BUIIATKOBOIO
BenuuuHOI X = X (7), siKa 3MIHIO€TBCS 31 3MIHOIO HEBHIIAJKOBOTO apryMe- E

-
2

Hry t € T (I — o61acTh BU3HAUCHHS BUIIAIKOBOIO IPOIIECY).
BunaakoBuii mporiec 4acTo Ha3UBAIOTH BUIIAJKOBOIO (DYHKII€F0. 3MiH-
HY ! HEPIAKO IHTEPIPETYIOTH SIK Tac.

+0 2 Cc 8

O3nauenns. Bunagkosoro Qyskuiero X = X () Ha3uBaoOTh QyHKILIO
HEBHIIaJIKOBOTO apIYMEHTY 7, sIKa IIPH KOKHOMY (piKCOBAHOMY 3HaTeHH1
apryMEHTY € BHIIAIKOBOIO BEHIHHOO.

O3navenns. [lepeTHHOM BHIIaIKOBOTO IPOLECY HA3HBAIOTH BUIIATIKOBY

BEJIMUMHY, sIKa BiANOBiae (ikcOBaHOMY 3HAUCHHIO apTyMEHTY BHIAI-

KOBOI (pyHKIII.

Hpuraax 1.1. 3agana BunaakoBa GyHKIs X (1) = (t3 + 1) U, ne U—
BHIIAJKOBA BEJIMYHHA. 3HAHTH IEPETUHU BUIAJIKOBOTO IIPOIECY IIpH #; =1
Tat,=2.

JIBH3 “Vkpaincoka axademis 6aukiécokoi cnpasi HEY™
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PaccMorpuM 1aK HasniBaeMble BHIGPOCH cy4adHOro npouecca x(f), T. e. npe-
BbilleHHe 3THM IpolleccoM Hekotoporo ypoeHsa C (puc. 1.11, @). MaremaTtnueckn
BBIGPOCH ONMpPENeNISIOTCA BhIP aKeHueM

%, ) =(x—C) 1 (x—C), (1.5.1)

rge [ (x) —QyHKUHA, OMHCHIBAIOWAsA eIHHHUHYIO CTYNEHbKY:

1, x>0,
1(x)={ 1/2, x=0, (1.5.2)
0, x<<0.
3ameTum, uTO
d d - .
F;](x):é(x), —d[-l(x)zé(x)x. (1.5.3)

[MpeoGpa3oBanue x-»>x, MOXET OCYILECTBIATHCH B HEJIHHEHHOM yc'rpoﬁ-
CTBE THNA J€TeKTOpa, XapaKTEePHCTHKH KOTOPOro MoKa3aHel Ha pHc. 1.12, a. He-
JIHHeliHoe npeoGpazoBaHHe X — | (x—C) peanusyeT HAEAJNbHLIi OrpaHHYHTENH

. (puc. 1.12, 6).

Kak ¢ynkuus spemenn mnpouecc [ (x—C) npelcrapaser coboil caydaiinyio
T0C/18 0BaTeIbHOCTD TPAMOYTOJIbHBIX HMITYJILCOB €IHHHYHON aMIIuTyab! (puc. 1.11, 6).
OuH CHHXDOHHHI ¢ nepexofam¥ QYHKLUMH X uepe3 ypoBeHn C, T. €. HMEIOT Ty Xe
ANUTE/IbHOCTb, YTO W HMIYJbCh HeNpaBuWJbHOH (OpMbi Ha pHc. 1.11, 6, U3 KOTOphIX
COCTOHMT Ilpouecc X, (f).
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Hanuiwewm BulpaeHHsi LIS HeKOTOPHIX XaPaKTePHCTHK BEIOPOCOB Ha HHTepBase
spemenu (0, 7).

JdautensHocTs BuiGpocos. [log ANHTENLHOCTHIO i-r0 BHOPOCA NOHHMAETCH BeJH-
9uHa uHTepBala Af;={;,, —1; MeXIy nocAeloBaTe/bHBIMH NePECeUeHHAMH KPHBO

T T
(1-0/2)0 ,l lt
L] il

Puc. 1.11. Bu6pocn ciyuaitnoro npomecca x (f) Hag yposuem C:

@) peanMsaums .pouecca x (f), nepecekawouas yposenb C; 6) yyacTKH peajH3alHH X (f), Je-

Xaulue BHIle ypopHs C; 6) NPsSIMOYroJibMbleé MMIYJbCH Tofl K€ AJHMTE/NbHOCTH, YTO K BBIGDO-

Chbi; 2) HMIIY/IbChl, OTMeYaiolllHe MEepeXoA 4epe3 ypoBeHb C C MOJNOKHTEALHON HJM OTPHLATENb-

HOM MPOH3BOAMON; 0) HMNYJbCH, COOTBETCTBYIOIIME MEpeXOoAy Hepes YpOBEHb G C MOJOKH-

TeNbHOA NPOH3BOAHOM; €) MMIYJbCbl, COOTBETCTBYIOLLHE IIe DeCeyeHHI0 ypoBHss G ¢ NpPOU3BOA-
HOA TIOGOro SHakKa.

x(t) yposus C ¢ TNOJOKHTENLHOH A OTPHIATeSbHOH IPOH3BOLHORN. CymmapHasn

WIHTeILHOCT: BCeX BWOPOCOB Ha wHTepsase (0, T), pasnas 6= Y Af;, copnagaer
i

¢ BpeMeHeM npeGulBaHHa nponecca x(f) B obmact x>C, Ty e CYMMapHYI0

ITHTENILHOCTb 6 MMeIOT, OYeBMIHO, H uMNyJnch [ (¥x—C) (puc. 1.11, 6), npuuem

OH2 paBHA TNPOCTO WX IJIOM\agH, TOCKOJNLKY STH HMNYJbChl HEOTPHUATENbLHB H
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HMEIOT eIHHHYHble aMNJVIUTYIhl. Takum 06p330M, AJHTeNbHOCTL BblﬁpOCOB onpeje-
JIA€TCA BbIDaXKeHHEeM

T
1=§ 1(x—0) at. (1.5.4)
0

Hueno sriGpocos. [luppepenunposanue no Bpemenn ¢ynkumd I (x—C) naer
pan 8-HMIY/abCOB, NONOMHTENBHbIX MPH % >0 H OTPHUATENALHBIX npu £<<0
(puc. 111, &). Beems ¢aktop [ (%), oTCeKaoulKi

23 § OTpHUATeAbLHbe  O-HMIyJAbCH, NOMYYHM  (QYHKIAIO
i(x—C)I(A':), KoTopass npejcrasisietr co6oii  no-
CHICJOBATENILHOCTL MOJIOKHTEAbHAIX O~ UMIy/ILCOB, YHC-
J0 KOTOPLIX COBMAJAaeT C YHCJOM BHIGPOCOB {pHC.
.11, 9). [lonnoe uucno suGpocoB 3a spema 7T pas-

7 ¢ "T  HO, TaKuM 0Opa3soM,
2 T T
120 n= Tx—0 1 (Mdt={6x—0C) 21 dt. (1.55)
U V)
! *"']"—— ueprus BoiGpocor. [lpu waGmogenun BbIGpOCOB
7 T MOTYT HCNO/IL30BATLCA NPHGOPM THIA KaJOpHMeT-
o PoB, PerucTpHpyiolilie 3Hepruio. 3Heprhs Q BmGpo-

Puc. 1.12. Hesuuefiume COB ONPENeJISETCA HHTErpajioM
XapaKTepUCTHKH, COOTBeT- T T
CTByIOIlWE  Tlepexony  OT Q=S (x4 (t)]’dt=S(x—C)’ B(x—C)dt. (1.5.6)
npouecca ¥ K x,= (¥ — C) X b o .
X1(x—C) (@) a or xK .
1 (x—C) (6). Hucno nepeceyenuii mopora. @ yuxuus
[ 1(x—0)|=18(x—C) #1=6(x—C) | %]

NpeNcTaB/isieT cofoll BpeMeHHYIO MOCACNOBATEIbHOCTL OJIOKHTEALHBIX S-umnysbcos,
KaXnblii 43 KOTOPBIX COBNafaeT MO BPeMeHH C NepecedeineM ypopas C (puc. 111, ¢

T. €. HHTerpaln
T
N=S S(x—C) £ dt (15.7)
U v

onpefie/ineT MOJHOE YHCIO MepeceueHHd KakK C MOJOKHTEILHOH, TaK M C OTpHUa-
TeNbHOH Npou3BOXHON. 310 BhIpalKeHHe oUeBHIHEIM OOpasoM ofobilaeTcs na cay-
yaii nepemensoro nopora C (¢):

7
N={8(x—0)i—C|ar (1.5.8)
")

@opmyna (8) onpegessier, TaKuM 06pa3oM, UHCIO NepeceueHuil ABYX NPOH3BOJLHBIX
¢yHkuki Bpemenu x (f) u C (f) 3a Bpems T.




