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Ilenb paOOTEI

* IIporpammHO peasin3oBaTh CTOXaCTUYECKUM
METOJI YaCTHI] JJIs ypaBHEHU JU(Dy3UU HA
OCHOBE CXeMbI DHiiepa-MapysiMbl

* DKCIEPUMEHTAIbHO UCCIEA0BATH TOYHOCTD U
BO3MOKHOCTh €€ YIIYUIICHUS, Onaroaaps
YBEINYCHUIO KOJIMYECTBA YACTHIL U
YMEHBIICHHUIO I1ara o BpemMeHu. KcciaenoBars
KOHCEPBAaTUBHOCTH MOJIYYEHHOTO METO/IA.



IlocTanoBKa 3aj1auu
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HuciaeHnnoe pelieHmue
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Cxema Dusnepa-Mapysambl

V(t+At) =v(t)—a(v,t) At + o(v,1)) Aw

I'me A — npupaineHue BUHEPOBCKOTO IIPOIECCa — HE3aBUCHMAask HOPMAaIbHO
pacrpeesicHHas CliydaiHast BEJIMUMHA ¢ MaT. oxkuaanuem 0 u qucnepcuen 1.



KoHCEpBAaTUBHOCTH

Pe3ynpraTr HaKOIJIEHUA BHIYUCIATEILHOM
OINNOKH — ““CTOXaCTHYCCKHM HAarpeB’
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Crmacu00 3a BHUMAaHUE.



