lMpo6nemb! uHghopmamuku u modesnuposarus (lMTMM-2019), Xapbkoe — Odecca, 2019

KOPPEJISIIUOHHBIN METO/ OITPEIEJTEHUS
XAPAKTEPUCTHUK JIMHUM NEPEJAUYY THOOPMALIUU
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KoppensoHHbIli METOJ] U3MEPEHHsI XapaKTEPUCTUK CHCTEMBI SIBIISETCS
oueHb 3¢ ¢pexTuBHBIM. OCOOEHHOCTP METOAa XOPOIIO MPOSIBISIETCS IPU
UIEHTU(HUKALMK COCTOSIHUSL CIIOKHOW (DU3MUECKOM CHCTEMBI, TaKOH Kak
ONTHYECKass WM TPOBOJHMKOBAs JIMHMS TMepefayd HHGOPMALUK IIyTeM
OIIpe/IeICHUsI €€ UMITYJIbCHOH NEepeXOAHOH (HYHKIHH.

IMpn peanuzanuy KOPPENSIIMOHHOTO METOJA HCIOJB3YETCsl CIydaiHbIH
CHTHaJ. OTOT METOJ OCHOBaH Ha  M3MEPEHHHM HMITYyJIbCHOH II€PEXOIHON
¢yHKIMH /(T) ¢ TIOMOIIBIO TTOJIaBaEMOT0 Ha KOPPEIOMETpP ICEBOCTyYaifHOTO
UQPOBOTO CHUTHANA C KOppeIInnoHHOW QyHKIMed R(t), mMetomend mepuox 7.
B3anmuas koppessnuoHHas (YHKOWS BXOJHOTO M BBIXOJHOTO IIPOIECCOB
CBsi3aHA C AaBTOKOPPEJSIIIMOHHOW ()YHKIHMEH BXOJHOTO MpoIllecca YpaBHEHUEM
Bunepa-Xonda.

Hcexons U3 9TOr0  ypaBHEHUS, OLCHKY MMIIYJIBCHOM IEPEXOJHOM
XapaKTepPUCTUKW  IOJydaeM IyTeM [pHUpaBHHBAaHUs €€ K  B3aUMHO-

o0
KOPPENSAIOHHON QYHKITUH, KOTOpas UMeeT BUI /(T) = I h(t—1)R(t)dt.

Ha ocHOBaHUM TEOpPEMBI O CBEPTKE C YYETOM KOMMYTATHBHOCTH CBEPTKU
MOJIY4IHM JKBHBAJICHTHOE PaBEHCTBO BO BpEMEHHOU obnactu
h(t) = h(t) * Ry(t) * SH(7).

Takum 00pa3oM, aHalIW3 MOTPENIHOCTH KOPPEISIMOHHOIO METoja
W3MEpEHUIl MPU HCIOJIb30BAHUH TICEBOCIYYalHbIX CHI'HAJIOB IMPECTABIISICTCS
HenecooOpa3HbIM  pa3geNuTh Ha JiBA JTana — OLCHKA  HCKAKCHUS

HCPABHOMCPHOCTH  CIICKTpAa W  OLCHKa HOFpeLHHOCTCﬁ PII[eHTPI(I)I/IKaI_[I/II/I
COCTOSAHHA JIMHUU CBA3H.
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