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OcCHOBHbIe NOHATUA

O6BEKT NUCCNEA0BAHMA — 3aMKHYTadA rpynna, cocroswasa u3 N
o nogen. Moa 3aMKHYTOCTbIO NMOHUMAETCA NMOCTOAHHbIM COCTaB
rpynnbl U UCKAOYUTENBHO BHYTPUIPYNMoOBOE OBLLEHME.

oA MHEHUEM MHAMBMAA T HACYET HEKOU BEJIMYMUHBI O NOHMMAEM
t
DYHKUMIO Fga)— CYy6bEKTUBHOE BEPOSITHOCTHOE pacnpeaeneHue

BE/IMYMHbI O ANA KaXA0ro 4naeHa rpynnbl B MOMEHT BpeMeHMU t.
® _ p® pO  p©
F) = (F\), Fyg, ... Fy )T

ABTOPUTETHOCTb MHEHUA MHAMBMAA i ANA MHAMBUAA j OTParKaeTca

o BECOBbIMU KO3 durLMeHTamn q;; . Q = {q;;} — MaTpuLa BECOB.

Npeanonaraetcsa, yto XX ,q;=1,q; = 0,i,j = 1,..,N.

B3aMmoaencTeme MHAMBUIOB — € IMHOBPEMEHHOE BblCKA3blBaHME
CBOMX MHEHMM Bcen rpynne. CYnMTaem, Yto UHAMBUAbLI HE NTYT.




Moaenb Ael pyTta

U3Hava/IbHO MHAMBUAbI UMEKT MHEHUSA F( ).
MaTpuua Q — nocToAHHas.

N
Monyymm F(a) nocne F:%) — Z q; F(-g)
B3aMMOAENCTBUA MHAMBUIOB: =i J
Torga B MaTpuyHOM opme: Fél) = Q Fg])
Ans k-ro B3aMMOAENCTBMS: p(t) Qtp(o)

Pesynbtar [lel'pyTa: KOHCEHCYC AOCTMraeTcA Toraa U T0JibKO
o Toraa, Korga npuv t — oo Bce F(e) CTPEMATCA K O4HOMY M TOMY

we F*




MoaudunumpoBaTh CyLLECTBYIOLLYIO MOAE/b.

Pa3spaboTaTb NPOrpamMmmy, peanmsyoLlyo MoAMGDULIMPOBAHHYIO
MOZENb.

[poaHa/IM3MpoBaTb paboTy MOJE/IM Ha MPOCTEULLMX NPUMEPaAX.

MpoBeCTM 3KCNEPMUMEHTbLI C PA3/IMYHBbIMKU BMAAMM Fpynn.




HoBada Moaesb

Fg,) = F?) = (Fg),..., Fg()), rae K — KoIM4ecTBo 3/1IEMEHTOB

(1) (1) .
WwKanbl. F;/,..., F;z — BEPOATHOCTM MHAMBKUAA 1 BbIOpaTb
2uauauIdia A ranTooaTrTooauun A A

Mbl paccmaTpuBaem mogenb Ana caydas K = 5 (Hanpumep, 6

n AL n "

NMPUHUMAET 3HAYEHUA "04eHBb NN0X0", "NA0X0", "HEUTPANIbHO",
"XOpoLo”, "04eHb XOpoLlo”).

() _
L1 Fy =100%

BeoaumTcA "owmbKa BocnpuATUA". ITO BEAET K OKPYr/1€HMI0
kKoMnoHeHT FO o 6nmkaniumx KpaTHbiX 20%, HO € cOBI0AeHMEM
npeablaywero ycnosus. Nonyyaetca <F®>,

O O O O



HoBada moaesb

Q = Q. ABTOpPUTETbI TEMEPL MOTYT MEHATLCA B 3aBUCUMOCTU OT
pe3y/ibTaToB B3aMMOAENCTBUA.

[MycTb M3Ha4YaNbHO MHAMBUA i 0O6nagan MHeHueM F(t). Heobxoammo
CpaBHUTL F;(t) n ocTanbHble F;(t).

Ana K =5 nonoxkum b = (-2,-1,0,1,2)".

d, () = F,(Y) x b | — uicnoBoit aHanor MHeHus F(t).

Torga coctasum: | A® = {A, O} A, O =g, —a.®

Aanee: E(t) = {Eij(t)}r Eij(t) _ e—ﬁij_(t) /M

M — MakCcHMManbHOEe BO3MOXKHOE PacCTOAHUE MEXY MHEHUAMMU
(anaK=5—-M=400).

HakoHel, nonyumm Q¢+ HopmuposaHmem cTpok E®.



HoBada moaesb

BeegeM S — "MaTpuuy ctatycoB”. OHa oTpaXKaeT nepapxmiecKyto

CTPYKTYpY rpynnbi.
. ) . )
[pnmep. JBe 1000 [prmep. 1 ceHcen 1000
KOMaHApIno 2 ¢ _ 1000 1 TPOE €ero = 1000
YYaCTHMKA; 0001 nocsiefoBaTeen. 1000
1 1 4 — KanuTaHbl. 000 1 1000

o MTepaLMOoHHbIM NpoLecc MMeeT BUA:

FO =500 < ... < §QO < FO) > > ... >

FO =500 < Ft-1) >




[pocTenme cuTyaumum

o [‘(pynna COCTOMT U3 ABYX YesI0BEK.

o LLIKana cocTouT U3 ABYX 3/IEMEHTOB («MJ1I0X0» U «XOPOLLO>,
Toectb, b = (—1,1)).

o OwmnbKa BOCNPUATUA NPUBOAUT K OKpYraeHuto Ao 50%.




[pocTeniume cutyauum

S = [g:g: 100 0 0 100
0 100 100 0




[pocTeniume cutyauum




[pocTeniume cutyauum

;)




[pocTeniume cutyauum

a2




Pe3ynbTathl

Tenepb MOAE/Ib CNOCOBHA YYUTbIBaTb MEPAPXMYECKYIO CTPYKTYPY
rpynmnbl, BO3MOXHOCTb M3MEHEHUA OTHOLLEHMIA BHYTPU Fpynnbl, a
TaK»Xe NorpeLiHoCTb B BOCMPMATUM MHEHUU MHAMBUIAAMM. TaKKe
MOJE/Ib NoAAEPKUBAET NHOBOE YNCNO MHAMBU/IOB B rpynne u
3/IEMEHTOB LLUKa/bl.

C nomMoubto naketa MATLAB 6blna HanmMcaHa NporpamMma,
peanusyloaa HoOBY0 MoZe b, NO3BOAIAKOWAA M3MEHATL JIlobble ee
napameTpbil.

Bblnn pa3obpaHbl NPOCTEMLLME CYyYaU MOAESIU, U NMOCTPOEHDI
rpacbl. M3 HUX BUAHO YTO B 60/IbLLUMHCTBE C/IYYAEB AJ18 3TUX
NpoCTEULLMX CUTYaLMM NpoLLeCcC B3aMMOAENCTBUA CXOAMTCA.

bbinn nposejgeHbl YAC/IEHHbIE SKCNEPUMEHTDLI C Pa3/IMYHbIMUA
BUOAaMU Tpyrn U3 lwecTtm 4eJioBek.




JKCMNEPUMEHTDI

HavyanbHble pacnpeaesieHns Y4acTHUKOB
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JKCMNEPUMEHTDI
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JKCMNEPUMEHTDI
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JKCMNEPUMEHTDI
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JKCMNEPUMEHTDI

[lpn Tex e ycnoBmAX, ec/iM HayaJIbHOE MHEHME Y4YaCcTHMKA 2
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JKCMNEPUMEHTDI
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JKCMNEPUMEHTDI
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JKCMNEPUMEHTDI
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