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Llenb paboTbl:

CoBMECTUTb NONOKUTENbHbIE CTOPOHbI CTOXAaCTUYECKOTO
meTtoaa “MoHTe-Kapno” n petepmMmHMpoBaHHOro meTtoaa
yacTuu-4actuua ana sagavm Kowwu ypasHeHuA broprepca. Tak
KaK 3TO ypaBHeHMe B cebe coaepKUT U YNeH OTBEYatoLLLMK
3a nepeHoc 1 3a andoysuio.

[MTpoBEPUTb MPUMEHUMOCTb K YPaBHEHUIO ANPPy3umn
NONYNAPHbIX CEMYAC MHOTOYPOBHEBbLIX MeToA0B “MoHTe-

Kapno”.
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[enbra-GyHKUMIO annpoKCUMnpyem
KaK MaTepuasibHble TOYKM C MaccoM
1/N.



MHoroyposHeBbI meToa MoHTe Kapo.

CyLwiecTBYyIOT pa3Hble UHTepnpeTalMm 3Toro metoaa aAnAa
ypaBHeHua audPpysnm ,a UMEHHO :

* MMpegctaBneHne GYHKLUMU Kak CYMMa U3

NEeTEPMUHUPOBAHHOM GYHKLMM C HEOOABLUMMU
rPaaNEHTOM N CTOXAaCTUYECKOM YacTu.

* Ha KaXXaoMm Lare npoBoAnTb KOPPEenmMpoBaHHbIE
ncnbiTaHus. NMocne BoccTaHOBEHUA NMIOTHOCTY,
co34aBaTb 3aHOBO Habop yacTuL,.



Pe3ynbTar.

* O6ba meToaa OKa3anUCb HE NPUMEHUMbI TaK KakK
TOYHOCTb NOBbILIAETCA He bosblie yem Ha 5%.
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Pe3ynbTaTbhl NepBoOro asiropmtma.




YpaBHeHMe

Makpo npeacraBieHue:

MuKpo npeacrassieHume :

dx;(t) = ulx;)dt + odW;,i =1..N
x;(0) = x}

btoprepca.



PeweHwne 6be3 ncnonb3oBaHmMA
neTepMUHUMPOBAHHOIO MeToAa.

* ANNPOKCMMMPYEM HAYa/IbHOE yC/I0BUE BBOAA
Habop CTOXaCTUYECKUX YacTUL,

* I3meHAeM NoNoXKeHNEe 3TUX YacTuUL, MO MUKPO
npeacTaBAEHUIO YPaBHEHMUA.

* BoccTaHaBanBaEemM NAOTHOCTb NO GPUKCUPOBAHHbLIM
OKHaM.



[Tonmep pelleHuA.

i
JRAHACHRI s

Ha nepsom pucyHKe B MomeHT t = 0, Ha BTopomt = 0.87.
B cpeaHem B Auenke 50 yactmy,At = 0.01,a = 0.025, h = 0.07.

Kak BUAHO MeToA, XOPOLO peLlaeT 3a4a4y C MaleHbKOW NOTrPeLlIHOCTbIO.
CpeaHeKBaapaTUYHOE OTK/IOHEHNE OTHOCUTEIbHOM NorpewHocTn 3% ,u
GPOHT CTYNEHbKN HE Pa3MbIBAETCA CU/IbHEE TOYHOTO PELUEHUA.



[leTepPMUHNPOBAHHbIM METO, YaCTULL.
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[lepecTpouKa.

[a=11



PeweHne ¢ UCNosib30BaHMeEM
netTepMmMHMPOBAHHOIO MeToaa.

* ANNPOKCMMMPYEM HAYa/IbHOE yC/I0BUE BBOAA
Habop CTOXaCTUYECKUX YacTUL,

* I3meHAeM NoNoXKeHNEe 3TUX YacTuUL, MO MUKPO
npeacTaBAEHUIO YPaBHEHMUA.

* 1nA BbIOOPA OKOH, UCMONb3YEMbIX MPU
BOCCTaHOB/IEHUM NJIOTHOCTU ,Napanie/ibHO
MO ennpyem ypaBHeHne Xonda MeToaom YacTtul,
M WWPUHY YacTul, bepem Kak OKHa anA
cToXacTuyeckoro metoaa. MeHaem BbICOTbI
NETEPMUHNPOBAHHbBIX YACTULL,



[Tonmep peleHuA.

AR

KpacHble YacTuubl 3TO MoaenpoBaHMe ypaBHeHMAa Xonda ana
TOro ke HavanbHoro ycnosusa , At = 0.0008, N=65000,h=0,02.



BbiBOA.

* Bbin pa3paboTaH meToa COBMECTMBLLMNM
NOJIOXKUTENbHbIA CTOPOHbI ABYX METOA,0B,
6narofapa sSTOMy CeTKa cTasa cama
NoACTPanBaTbCA MO KPUTUYECKME MECTa peLleHuns,
Tem CaMbIM MOBbILWAETCA TOYHOCTb BblYNCAEHUSA
NPU COXPaHN ABHOCTU CXEMbI.



Cnacmbo 3a BHMMaHue!



