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BBEAEHUE

Lilenb paboTtbl - nNprobpect KOMNETEHUMM ONTUMM3ALMKN CU-
CTEMbI MaccoBOro 06C/Y>KMBaHUS C pe3ePBHbLIM NPUGOPOM.

PaccMOTpUM OAHONMHENHYIO CUCTEMY MaccoBOro 06CnyXxuBa-
HUS C MPOCTENLLIMM BXOASALIMM MOTOKOM MHTEHCMBHOCTU A, K KOTOPOM
MOXXET MOAKIYaTLCS pe3epBHbIv Npubop (puc. 1).

A S

L o W | OcHoBHOM
~

o W | Pe3epBHbIi

Puc. 1.

Ecnn 3asiBka, Haxoaswasics B HEKOTOPbIN MPOWU3BOJIbHbIA MO-
MEHT BpeMeHu t NepBoi B ouepean, NOCTynuna B CUCTEMY B MOMEHT
BpeMeHn ty, To BennunHy s(t) = t- ty 6yaem HasbiBaTh TekywmM Bpe-
MEHEM OXMAAHWA 3as8BKW, HaxoasLlencs nepeoit B ouepeau. Mpubopbl
OAHOTUNHBLI. O6CnyXuBaHMe npeanonaraeTcs 3KCNOHEHUManbHbIM C
napaMeTpoM p Ha OCHOBHOM W pe3epBHOM npubopax. AucumnavHa
obcny>xmBaHus pe3epBHbIM NPUOOPOM Criefylowas: Kak TONbKO S —
TEKylllee BpeMsi OXXuUAaHWUs 3asiBKWU, HaxOAsLLENCs B oYepean nepBow,
[OCTUraeT BeNUYMHbI Sy (So — HEKOTOpas MOSIOXKUTENbHAsK KOHCTaHTA)
NoAKIOYAETCS PE3EPBHLIN NPUGOp 1M 6epeT Ha 06CNyXXMBaHME 3asiB-
Ky, CTOSILLYIO MEpBOV B odepeau; rnocne obcnyXnBaHUs OgHOMO Tpe-
60BaHMSI pe3epBHbli NMPUMOOP BLIK/IOYAETCS, €CnM TeKyLlee BpeMms
OXWZAaHUS 3asBKKU, KOTOpas B 3TOT MOMEHT HaxoaMTCs NepBol B o4e-

penm, s<s, 1 Npubop npoomkaeT paboTaTh, e S = S, .
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PaccMoTpuM criyyaid, Koraa B ONMCAHHON Bbile CUCTEME MACcCo-
BOro 06CNy)XnBaHUsl UMEIOT MECTO MOTEPU TOMBbKO ABYX TUMOB:

1. L; — noTepu OT OXXmaaHus 3asiBOK B ovepeau;

2. L, — notepu, cBsA3aHHble C paboToii pesepBHOro npubopa
(noTepu Ha amopTM3auUMIO pe3epBHOro npunbopa).

Myctb L(s,) - cpeaHmne cyMMapHble NoTepu CUCTEMbl B eAnHULY
BpPEMEHUN UMEIOT BUA:

I—(So) = Ll(SO) + Lz (So)
rae L,(S,) — cpenHue notepn B eAnHULY BpEMEHU OT OXMAAHMS 3a-
SIBOK B ouepeau;

L,(Sy) - cpenmee 3Hauenme noteps Ha amopTUsaLmio pe-

3epBHOro Npunbopa B eAnHNLY BPEMEHMU;
3TN NOTEpM 3aBUCAT OT MapaMeTpa So U ONTMMM3auus pac-
CMaTPVMBAEMON CUCTEMbI MacCCOBOro OBCIYXXMBaHUSI CBOAUTCS K

HaXoOXAEHMI0 MUHUMYMa yHKuMM L(S,) no s,
O6o3Havas p = %, Xy = AS,, monyunm:

L(X,) =Ly (%) + a, L, (%),
(1)

rae o, -— NoTepu OT OXWAAHMSA 3asBKU B O4epean B €AMHULY BpeMe-
HU, @, - NOTEpW B eAMHULY BpeMeHW OT paboTbl pesepBHOro Npu6o-

pa.

Mpn p=1
2+ 4%, + X
Ly (Xo) =

6 + 2X,

1
3+ X,

L2 (Xo) =

()

I

anpn p#1
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(1=-p)% _ al=mx

L (%) =1{(1— 2p){x°e L }

m P 1=p 3)
L a-p)a- 2€)xoe<“’>*° - pletore 22= X 0=20) |

2p 2p°(1-2p)
(,O _1)e(1—p)><o
L, (%) ="—"———,
£om

rne m= p(2p—1)—e® ",
3AAHME U151 UHOVBUAYAJIbHOW PAEOTDI

1. BbiBecTv ypaBHeHUS Anst MHANbHBIX NJIOTHOCTEN BEPOSIT-
HOCTEl, ONMCbIBAIOLLIMX NOBEAEHME YKa3aHHoW Bbilue CMO, ycrnosus B
Hyfle U YCIOBUS HOPMUPOBKM.

2. MonyunTb aHaNMTUYECKN peLleHne ypaBHEHWI Ans onpe-
AeneHns Buaa GuHanbHbIX BEPOSITHOCTEN.

3. MonyunTb BUA CpeaHUX CYMMapHbIX MOTEPb CUCTEMbI BUAA
(2) npu p=1 v Buga (3) npu p*1.

4. Noctpoutb rpadukn dyHkumin L (X,), L,(X,), L(X,)
AN YKa3aHHbIX B Tabnmue 1 3Ha4yeHui NapaMeTpoB B COOTBETCTBUM C
HOMepOM BapuaHTa.

Tabnuua 1 — 3HadeHns napamMeTpoB

1 b d,/d,
N2 BapuaHTa p= X X, €[0,b]

1 0,6 [0,30] 0,005
2 0,7 [0,35] 0,006
3 0,8 [0,40] 0,007
4 0,9 [0,45] 0,008
5 1,1 [0,50] 0,009
6 1,2 [0,55] 0,015
7 1,25 [0,60] 0,020
8 1,3 [0,65] 0,025
9 1,35 [0,7] 0,027
10 1,4 [0,75] 0,025

Kakoil BMA MMelOT ykasaHHble ¢yHkummn, ecm d, <<d,,
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d
d, >>d,, -+ —>1?
d,
5. Pewwntb 3a/ladyy HaxoXaeHua onTuMasibHOro MOMEHTa

t v
BKJTHOUYEHUS pe3epBHOro npubopa XOOp , MMHUMU3UPYIOLWMWIA DYHKLMIO

t
notepb L(X,). MpuBectu rpacdukn 3aBUCUMOCTM XOOp or T

(T =d,/d,) nns ykasaHHbix B Tabnuue 2 3Hauenuit p u T € (0,a)

B COOTBETCTBMM C HOMEPOM BapuaHTa.
Tabnvua 2 — 3Ha4yeHnsi NapaMeTpoB

N2 BapuaHTa a p
1 0,04 1,3
2 0,05 1,2
3 0,06 11
4 0,07 1,5
5 0,08 0,9
6 0,09 0,8
7 0,1 0,7
8 0,15 0,6
9 0,2 0,65
10 0,25 0,75

t
Kak BegeT cebs X, , ecwm d, <<d,, d, >>d,, d—l —1?
2
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BOMPOCHI AJi1 CAMOKOHTPO/JIA

1. TlpuBeguTte npumepbl 3agad TIA, pellaeMbix MeToAamu
TMO.

2. CmomenupyinTe cuTyaumio Ans peleHns metogoM TMO Ha
CTOA.

3. Kak onpegensitoT uncno pabounx noctoB CTOA (OCHOBHbIe
N OONONHUTENbHbIE NOCTbI)?
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4, Kakme OCHOBHble (haKTOpbl OMpeaensioT OCHOBHOE 4YWCIO
paboumx noctoB TO n TP?

5. Kakue akTopbl y4acTBylOT B onpeaesieHnn AOMNONHUTENb-
Horo ymcna pabounx noctos CTOA?

6. Kakune ycnoBusi NpyHUMAIOTC AN onpeaeneHvs uucnia Ao-
NOMHUTENbHBIX MOCTOB OTHOCWUTE/IbHO BPEMEHWN OXWAAHWS
ob6cny>KMBaHusl 1 BEPOSTHOCTM 3aHSTOCTU NMOCTOB?

7. Kak onpepensitb 4vcio AONOMAHUTENBbHBIX pabounx MocToB
Ha CTOA Ha ocHoBaHuu metogos TMO?



