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Ilenb paOOTEI

* Ileap paOOTBI M3YYHUTH IMOBEACHUS
CTOXACTUYECKOTO U JETEPMUHUPOBAHHOIO
METOA0B YaCTHUII IIPHU YUCIICHHOM PELICHUN
KBa3WJINHEHMHOTO YpaBHCHUA TU(DPy3HH.

* [IporpammHO peann3oBaTh CTOXaCTUYECKUU U
NETEPMUHUPOBAHHBIN METOIbI YACTHIL I
KBa3WJINMHEHMHOTO YpaBHCHUA TU(DPY3HH.

* CpaBHUTH 00a METOJIa C TOYHBIM PEIICHUEM.
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A CToxacTHYECKHU METOI YaCTHI

©)

Mol pewlaem KBas3nnmHenHoe ypasHeHne gudpdysun. Mickomas pyHKumsa — QyHKUMSA
nnomoﬁ@)(l)acmu,

OO6bIYHO ANa pyHKUUN U(X) COCTaBMAT ypaBHeHNe. Ho MOXHO 1 npocneanTb 3a NnepeMeLLeHNEM Kaxaov
4yacTuLbl, KoTopas OyaeT ABUraTbCs MO 3aKOHY:

dx = o (U)dW e
dW =/dt *¢&
E—N(0,1)



A Maremarnueckass 0CHOBa METOA

YACTHII
N(m, AX)*m
u(x)=limlm ( )
AX—0 m—0 AX
N (m, AX) = {b e B(m)||x, —x| < %H
B(M) - mHoxectso BCex yacTu,
X, - KoopauHata b-on yactuubl

dX — G(U)dW - 3aKOH OBWXEHUS
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@ YucleHHOE pelIeHne

1)Paz0uBaeM 0071aCTh HA KOHEUHBIE SJIEMEHTHI.
2)[Ipenmonaraem, uto ¢pynkmun U(X), f(X) KycouHO MOCTOSIHHBI M Ha 3JIEMEHTaX MOCTOSHHBI.
3)Ununmanu3anus: 3a1aeM HadainpHOe pacnpenenenue U, (X).

3areM BBIYMCIISIEM KOJIMYECTBO YacTUIl B ssueiike. JloOaBisieM B KaKIYIO sIMEMKY 3TO KOJIMYECTBO

4acTull. . uioh
n' =——
m
4) IlepemerieHue yacTuly i+l i Iy * *
X=X +o(U)*VAL*E

& =cos(2zp)N-2Inr

I' 1 @ — HE3aBUCUMBIE ciydyaiiHble BeanunHbl. [Ipuaumaror 3nauenus u3 [0,1]. 9T1o ecth npeodpaszoBanue bokca-
Mromnnepa. -
f(u))*At*h
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5) Yuer npaBbix yacteil. YacTHIb Z0OABISIEM PABHOMEPHO: A

6) Brruncienue HoOBOM u; :
j+1
a) Berancmurs N,

j+
m*n.
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7) Ilepexoaum Ha mar 4)

6) uij+1 —
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@ I[eTepMHHHpOBaHHLm METOJI YaCTHII

1) ITOTOK YaCTHIL; Q(X) = — G (U) —

2) Tak >xe BBOOUTCS CETKa.
3) Maunnmanuzanuus
4) BeruucisseM NOTOK Ha KaXJI0W TpaHHUIIE:

1 U|+1+U u+1_ui
=—0
Qi% 2 ( 2 j h

5) Beraucisiem HoBo¢ 3HaUeHUE U(X):
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P TecroBas 3aj1a4ya
1)  3amaua ogHOMEpHAs
2)  o’u)=u
3) f =u’

4) HauanpHoe pacnpeaeiaenue npu t=0:
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&/ TouyHoe perieHue

N3yyum npoCTpaHCTBEHHO-BPEMEHHOE MOBEICHUE PACIIPEICTICHUSA
TEMIEPaTypbl B TEILNIONPOBOIHOM BEIIECTBE C HEJIMHEWHBIMUA
MCTOYHHKAMU TEIUIAa. DHEPTUS BBIACIACTCS B PE3YJIbTATE TOPEHUS,
MPOTEKAHUS XUMHUYECKUX WJIM UHBIX peakuui. Cpena cuuTaercs

HeorpanndyeHHou (3aaada Koim), mporiecc ropeHus ogHoMepHbIM. OH

ONMCHIBACTCSA YPAaBHEHUEM  oT & (ko w0

- = |+q.*T?# —o o X oo

C HadyaJIbHOU PYHKIMEH: T(x4)=T(x) -w<x <o
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&/ €3yJIbTaThl PACUYETOB
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BEIBOOBI

[{esnbro maHHOW paOOTHI OBLIO MOTYYEHHUE YUCIEHHOTO PEICHUS
KBa3UJIMHEMHOIO YpaBHEHUS AU(PPY3UH CTOXaCTUUYECKUM U
JNETEPMUHUPOBAHHBIM METOAOM YaCTHII.

[IpuBeneH anroputm penieHus. B kauecTBe TeCTOBOTO 3aJjaHus ObLIIO BHIOPAHO
TOYHOE PEIICHUE JJIs1 KBA3WJIMHEWHOTO ypaBHeHUs U Py3un. [lokazano, 4To
IPY TOCTATOYHO MAJIOM IIAre MO0 BPEMEHHU MOJIyde€Ha MpuemieMas TOUHOCTb.
CpaBHuBast 00a METO/Ia, BBISICHSIETCS, YTO AETCPMUHAPOBAHHBIN METO] YaCTHII
0oJiee TOUECH, YeM CTOXaCTUUEeCKU. OTHAKO OOIBIIUM IIJTFOCOM
CTOXAaCTUYECKOTO METO/A YACTUIL SIBIIAETCS BO3MOKHOCTD €T0 IMPOCTOTO
pacnapasieIMBaHusl, YTO JOBOJILHO aKTyaIbHO MPU YBEIUYEHUU 00bEMa
BBIYKCJICHUH B HAIIIE BPEMS.
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CIIACUBO 3A BHUMAHMUE




