4.3. 9 peKTUBHOCTH CUCTEMBI MHPOPMAILIMOHHOM 6€30IIaCHOCTH
Ilon BHemrHUM Bo3aelicTBUeM Ha Oe3omnacHocth ANC oynem

MMOHUMaTh KOMILIEKC NeNCTBUM, BbI3bIBAEMbIX MIPOrpaMMHBIMU
3noynorpeoseHusimu  [172]. ITlpm MoaenMpoBaHWM BHELIHWMX BO3ACHCTBUIA
JOCTAaTOYHO CJIOXHO, II0 HAallleMy MHEHMIO, OJHO3HAa4yHO (HOpMain30BaTh
MPOLECChl BAUSIHUS MPOrPaMMHBIX 3J0yNOTpeOJIeHMI, TTOCKOJbKY OHU
3HAYUTEJIBHO  OTJIMYAKOTCS  BHYTPEHHEM  OpraHu3aluei, METOdaMU
pacrpoCTpaHeHUs], 3KOHOMMYECKHUMMU CJCACTBUSIMU U T.A.

BBegem ciaenmylolyde — mepeMeHHbIe  JUISI  ONMCaHWSI  MPOLECCOB
BO3JEUCTBUSI TIPOTPAMMHBIX 3JI0YTIOTPEOICHUIA:

d - olleHKa mnopaxeHHbIX 00bekToB AUC ((aitnioB, mnporpamm, y3jioB
U T.J.);

f - OlLleHKa HEMOpPaxKeHHbIX OOBEKTOB;

! - BPDEMEHHOM MHTEPBAT,

N - obuiee Koan4ecTBo 00beKTOB B ANC.

B coorBerctBUM ¢ [204] wucnojab3yeM MNEpeMEHHYIO p , KOTOpas

n " S
XapaKTepU3yeT "3MUAEeMUOJIOTUUECKYIO T'paHMILY ( =E=1)' B cayuae, ecnu

p>d u p<1l, cocrossHue AMC MoxHO oxapakrtepuzoBaTb Kak F1 wu
BUPYCHAsl 3MUIEMUST Pa3BUBAETCSl C BEPOSITHOCThIO 1—p . B maHHOM ciyyae
KOJIMYECTBO TMOPAXKEHHBIX OOBEKTOB BO3PACTAET SKCIOHEHIMAIBLHO ( » ¢#4)")
1 BO3MOXHOE HACHIILIEHUE oIpenesiseTcss Kak N(1—p). Jng ciydas, Korma
p<d m p>1, COCTOHME CUCTeMbl OINMChiBaeTCcs Kak F2 u xapakrtepusyercst
norepeii padorocnocooHoctT AUC.

Cocrognusa F1 u F2 xapakrepusyloT aBa MoJisipHbix coctostHus AUC.
Ilepsoe (F1), HecmoTpss Ha Haau4due AKTHUBHBIX MpOrpaMMHBIX
3JIOyNOTpeOJeHUI, COXpaHsIeT AOIYCTUMYK  YCTOMYMBOCTHL U paBHOBECHE,
obecnieuyuBaeT padorocrnnocodbHoe coctossHue. Bropoe (F2), xapakrepusyercs
COCTOSIHMEM C  XapakKTepUCTMKaAMM  HWXE JOIYCTUMbIX M  MOTepei
pabotocnocoOHoCcTU. Vcronb3oBaHuEe p JUISI  XapaKTePUCTUKU COCTOSIHUS

AVNC umeeT BEepOSITHOCTHBIM XapakKTep M 3aBUCUT OT MHOXeCTBa (paKTOPOB.
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VYpoBeHb "snuaeMuosiornyeckoit rpaHunbl’ (p ) masa  pasnaumuHbix AUC
MOXET CYILIECTBEHHO OTJIMYAThCSI. DTO 3aBUCUT, BO-NEPBBIX, OT TOMNOJOIUH,
KOTOpasi HaIpsIMyl0 KOPPECIOHIMPYETCS] CO CKOPOCTbIO paCIpOCTpaHEHUS
MMPOTPAaMMHBIX 3JIOYNIOTpeOaeHUId (YMEHBIIEHUE KOJUYECTBA Y3JIOB CUCTEMBbI
MNPUBOAUT K CHMXXEHMIO BEpPOSITHOCTU Pa3BUTUS "BUPYCHOU 3SOUIEMUU").
Hpyrum  BaxXHBIM  (aKTOpOM  SBJISETCS  COBOKYNHOCTb  ILIaT(hOpM,
ucnoabdyemMblx B AMC. WM3BeCTHO, 4YTO OOJBIIMHCTBO IPOTPAMMHBIX
3JI0yOTPEOJeHUI pa3pabaTbhiBAIOTCS W PEATU3YIOTCS [JIs  OIPeNeaeHHBIX
miatdopm. Ilpu mepexome ¢ omHoW IIaTPOPMBI Ha JPYrywd MHPOrpaMMHOE
3JI0yOTPeO0JeHUE MOXET MPOCTO He paborath. Tum cucrtemMbl (FrOMOTE€HHAas,
pacripenejeHHass WIM  JIOKajJbHasl), TakXe oOKa3blBaeT BIMSIHME Ha
OpraHM3alMI0 JIOCTyNa TIPUKIIQIHBIX ITPOLIECCOB (B TOM uucie wu
MPOrPAaMMHBIX 3JIOYIIOTPeOeHUI) K MHGOPMALIMOHHBIM, BbIYMCIUTEIbHBIM U
KOMMYHUKALIUOHHBIM pecypcaM.

Bo-BTOpBIX, CylIECTBEHHOE BIMSHMUE OKAa3bIBACT OpPraHU3alusi U TUII
CaMoOro IIPOrpaMMHOIO 3710ynoTpeOJIEHUS (Hampumep, ecliu 3TO
KOMITBIOTEPHBI BHUPYC, TO BECbMa BaXXHBIM SBJSIOTCS €TO0 OCHOBHBIE
XapaKTEePUCTUKU - PE3UACHTHBIN, aKTUBHBIA U T.I1.).

B-TpeTbux, HajMuue AaHTUBUPYCHOIO ITPOrPAMMHOIO OOECHEYECHUS U
peanu3alms KOHTPOJbHBIX OIlepaliMii CYIIECTBEHHO CHMXAlT (HO He
YCTPaHSIIOT) BEPOSITHOCTh PA3BUTHUS SMUIAEMUU U Tiepexoaa K cocTosiHuo F2.

ITocnenHee OOCTOSAATENBLCTBO SBISIETCS CYIUECTBEHHBIM,  IOCKOJBKY
AHTUBUPYCHOE IIPOTpaMMHOE obOecneueHrue W KOHTPOJIbHBIE ONepaluu
CIEPXKMUBAIOT pa3BUTUE "BUPYCHON MHGEKIMUU" 3a CUYET BaKLUMHUPOBAHUS
MOpPaXEHHBIX M HEMOpaXeHHBbIX O00beKTOB. Ecam dYepe3 V 0003HAYUTH
NeSITEeJIbHOCTh BUPYCHOTO MexaHu3ma, a 4depe3d K - aHTUBMpPYCHOTO, TO
COOTBETCTBEHHO:

B - olleHKa HemopaXXeHHBIX U BAaKLIMHUPOBAHHBIX OOBEKTOB;

B, - oOlleHKa HenopaKeHHBIX, HO TIOTEHLMAJIbHO ITOJABEPKEHHBIX
MOPaXKeHUIO;

d, - OlLleHKa IMOpaXeHHBbIX OOBEKTOB, IIOABEPTHYTHIX 'JIEYEHUIO" U

BaKIIMHNWPOBAHUIO,
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d, - OLleHKa MTOpPaXEHHBIX OOBEKTOB.
Hns oueHku cocrosiHuss AMC Bo BpeMeHU (IIpyU OJHOBPEMEHHOM
(PYHKILIMOHUPOBAHUM TIPOrPAaMMHBIX 3JIOYIIOTpeOJIeHUIA U aHTUBUPYCHOTO
MPOrpaMMHOIo  o0ecIieueHMus]) BO3MOXHO  MCIOJb30BaHUE  CJCAYIOLINX

HEJMHEWHBIX TUuPepeHInanbHbIX YPABHEHUIA:
dv
E:ﬂv(l—v—k)—dk—ﬁkvk (4.45)

dv
E:ﬁk"k_dkk"'dv

CaenyeT oTMeTUTh, YTO popMya (4.45) MoxeT ObITh MCHOIb30BaHA ISl
onpeaeaeHUss 00beMOB V(1) U k(t), COOTBETCTBEHHO.

[IpennonoxuMm, 4TO IOCAE HEKOTOPOrO Mepuoda BPEMEHU  YUCIIO
MOpPaXK€HHBIX O0BEKTOB COCTABUT N U coCcTosiHME F2 MOXHO IpencTaBUTh Kak
nd |, a JESITeJIbHOCTb MO YHUYTOXEHMIO M BaKLIMHUPOBAHMIO OOBEKTOB KakK
n(l—n/n)p , npu obieM kKoandectse 00bekToB AUC paBHOM N.

BepogrHOocTh mepexoma OT n MOPaXEHHBIX OOBEKTOB K n+I MOXHO

paccyuTaThb CIAeAyIOIIUM 00pa3oM:

(1—n/N) 1

P =
nontl (1—n/N)+p»1+p

npu n < N (4.46)

COOTB@TCTBGHHO, BEPOSTHOCTb MMOPAKECHUSI COCTABUT.
i=n—1
P(n)=(1-P,_ .,) P,_, y—Lt
n +1 ];! +1 (I‘Fp)n
(4.47)

N COOTBETCTBCHHO MAaTEMATHNUYCCKOC OKMOAHUEC
1
m=, nP(n)»l+— (4.48)
p
n

IIpeanonoxum, d4TO B AMNC cymectByeT n MWHPUUUMPOBAHHBIX
00beKTOB 3a BpeMsi t. CKOpocThb nepexojga OT n K n+1 MOXHO OINpeneuThb

CJIEAYIOLIUM 00pa3oM:

me:ﬂn(l—%) , (4.49)

a CKOPOCTb OTKPBITHSI 1 YHUUYTOXEHMSI MPOrpaMMHOIO 3JI0YMOTPeOIeHUs KaK
R, ,=dn . BeposSITHOCTb pa3BUTHS BUPYCHOTO MexaHu3Ma (B TOM clydyae,

€CIM B OCHOBE IIPOTPaAaMMHOTIO 3JI0YIOTPeOJeHUsT MCIOJb30BaH BUPYCHBIM
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MEXaHM3M), KOTOopasl OIIMChIBaeTCs KakK p(n,t) nas n>1, omnpenenasieTcs
cJIeIyIoIIMM 00pa3oM:

dp(n,t):_p<

JE)| R
7 n,t)l

+R, _J+p(n—1,0)R . (4.50)

n—n+1

CooTBeTCTBEHHO, ciaydail p(0,t) MOXeT ObITb MPEACTABJIEH C MOMOIIbIO

CJICAYIOLIECTIO BbIPaKCHUA:

dplo,
%=Z pln.t)dn (4.51)
n’l
WJIM B HOPMAJIM30BAHHOM BU/IE
=1=2 p(n.1) 4.52)
n’l
3amaBas mepBOHayaJlbHbIE ycaoBus, 4drto p(l,t)=I1; pn,t)=0 n n=I,
MOJTy4yaeM:
dp(1
P p10)(p.4). (4.53)

IToncraBsuB 3Hauenue p(1,0)=1, onydyaem

p(1,t)=e fra1 (4.54)
COOTBETCTBEHHO, U1 aHAJTOTUYHOTIO ciydyas p(2,t) umeeM:

dp(2

PO _ a0 (2(p+d)+pp(10)] (4.55)

IIpu ucxongHoM 3HaueHuu p(2,0)=0 noaydaeM CieAyollee ypaBHEHUE:

¢ 20p+d) B ~(p+d)t] ~(p+d)t
dt, = 1— 4.56
1=fe pp (L )dty =1 = e (4.56)

B obOumem cnyuyae, pelieHue st p(n,t) MOXET ObITh HalJIeHO 4Yepes
p(n-1,t):

t n—1
fen pral (n—1)Bp(n—1,1,)dt, :l—ﬁfd [1 —e(ﬁﬂi)t]l g T (4.57)
0

IToncrasuB p(0,t) B dopmyny (4.57), ypaBHeHue (4.52) pelnaercs
CJEAYIOLLM 00pa3oM:

d(1—e (P
d+ pe (fd)t

P(0,1)= (4.58)

Takum o6pasom, ¢yHKUuUS p(0,t) MOHOTOHHO Bo3pacTaeT ot (0 (t= 0) K
1 (ipu t—¥),
JIns1 OoLieHKM pa3BUTUSI BHUPYCHOTO MEXaHM3Ma MCHOJb3yeM OTPEe30K

BpeMEHM 1, KOTOpbIii XapakTepu3yeTcsi OEeCKOHEYHO MaJjlbiIM WHTEpPBAJIOM
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t<t'<t+Dt ¥ omnMchiBaeTcd Kak p(n,t)dnDt . 3amensa (1—e ™)y,
MOXHO OIPEIEIMTh BEPOSITHOCTD MOPAXKEHUS KakK
r p
:f dip(n,t)n=—"—— nfdxx B (4.59)
0 (1+ P % (1+p)°
YTO MOJHOCTBIO coryacyetrcs ¢ popmyJioit (4.47).

IMponokuTebHOCTh  MHLMHAEHTAa  Q(n,1)  XapakTepusyeT BpeMs

¥

pacrpoCcTpaHeHUSI f dtQ(n,t)=1 nmag moObIX N :
0

O(n,t)=pn(1+p) p(n,t)=(p+d)n[1—e Pt 7lhrd)
(4.60)
JI1st TIorcKa cpeaHeil mMpoaoJDKUTeIbHOCTH Q(n) pa3MepoM n peliacTcs

cieaympollee ypaBHEHUE:

¥
_ n—1 _ _ l
_'!:dttQ(n,t) 5t dfdxx In(1 —ﬂ g]
(4.61)
g noctaToyHo 0oJbiIoro n ¢popmyia (4.61) npubIIKEeHHO paBHA:
1 1
O(n)»—lin(n)+g-+5- (4.62)

rne g =0,57721 - KoHCcTaHTa Diiepa.

IIpn ouenke HagexxHocth CHMbBb HeoOxomumo NpUHMMATh BO BHUMAaHHE
00CTOSITEILCTBO, CBSI3aHHOE C UM3MEHEeHUeM cpeabl (pyHKunmoHupoBaHusi AUC u
JOMyCKaMM OTHEAbHBIX 2jJeMeHTOB. [lo aHajgorum ¢ TEXHUYECKMMM CHUCTEMaMM U
pacueToM HaAeXHOCTM MX DJJIEMEHTOB MCIIOJb3yeM TIoKasaTeab ' apeiida’,
XapaKTePU3YIOIIUA  MPOLIECC U3MEHEHUsT XapakTtepuctuk osjemeHtoB CHb

(ctapeHue, agerpagaums u ap.). B omimume ot [183,184], roe ontumusaums apeida
HAIe)KHOCTU TEXHUYECKUX CHUCTEM CTaBUTCSI B 3aBUCHMMOCTh OT BO3ICUCTBUS
OKpyXamlleid cpeabl (TemIiepaTtypa, BJIaXHOCTb W ApP.), PacCMOTPUM
napaMeTpuyecKkue Ipeaesabl HaAEeXKHOCTU CUCTEMBI 0€30MaCHOCTH.

J1si maHHOro ciaydass HaJIeXHOCTb OIIpeaessieTcsl KaK BEpPOSITHOCTb
6e3oTkazHoit paboreli CHWb B TeueHMe 3alaHHOIO MHTEpBaJla BPEMEHU U
yCJIOBUIA  (pYHKIIMOHUPOBAHMUSI. Hpeitd cucremMbl 0€30MaCHOCTU -
OorpaHUYEHUE MpeAesioOB HANEXHOCTU, a Apeiid HaIeXXHOCTU - BEPOSITHOCTH

TOTO, YTO CHUCTeMa Oe30MacHOCTU OydeT padoTaTh OE30TKA3HO B  TEYEHUE
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3aJlaHHOr0 BpPEeMEHHU, €cAd TMPUYMHOM OTKasza SBJSIeTCSI TOJbKO Apeid
napaMmeTpoB s1emMeHTOB CUDB.

Onementel CHMDb gaBasgiorcd cyObeKTaMu  JOITYCKOB, KOTOPBIE
XapaKTepU3YIOT:

- HOpMaJibHble (CTaHIApTHLIE) ycaoBUsl GyHKIMoHUpoBaHuss AUC,;

- KaTtacTpo()MueCKue OTKa3bl, BbI3BAHHbIC BO3AECUCTBMEM BHEIIHUX
yCIOBUI (HarpuMep, HeCaHKLMOHUPOBAHHBIMU JEUCTBUSIMU II0JIb30BaTEIeH,
KOTOpbI€ IPUBEIM K MOTepe pabOTOCIOCOOHOCTU, OTKa3y B IIPeIdOCTaBICHUU
pecypcoB, TMoTepe JI0BepHUsl MoJb30BaTeseil U ap.).

ITapameTpuueckuii mpeaen HagexHoctd anemeHToB CHUDB  (Y(x))
OIMMILIEM C KCIOJb30BAaHUEM CJICAYIOLIMX NEePEMEHHBIX:

e - BeKTOp (haKTUUECKUX 3HAUYEHMII mapamMeTpoB ( e/R" );

X - BEKTOP HOMMHAJIBHBIX 3HaUeHUU mmapamMeTpoB ( x/R" );

x*Q - BEKTOpP HOPMAaJIM30BaHHBIX 3HAUY€HUU MapamMeTpoB ( x*QIR"),
KOTODBIi1 onpenenserca kak Q,=(e, xx,)/s,

B - BEpPOSITHOCTb  IUIOTHOCTM pachpeaeieHust npeiida (crapeHue,
nerpaganus snemMeHToB CUD);

t- BpeMeHHOI uHTepBal, t=o,7T ;

HapaMeTpI/IquKI/Iﬁ npeaesl paCCYUTHIBACTCS KaK

max { J'AE (x,B.,e) fAE{e(x,ﬂ,Q)dQ} (4.63)

X[R Rn

rne f.(x.,6.e) - BepoOATHOCTb IUIOTHOCTM paclpeneacHuss (QYyHKLUUU
eBIR" , TO €CTb BEKTOp IIAPAMETPOB,  XapaKTEPU3YIOLIUX BEPOSITHOCTD

IUIOTHOCTU pacrnpeneiaeHus ¢yHkuuu f () .
®opmyiy (4.63) MOXXHO 3amucaTh CIEIYIOIIMM 00pa3oM:
Y(x)=E,[ £ (e)|=E | £le(x,8,0)]] (4.64)
[TapameTpsl x M f SBISIOTCA (PYHKLUUSIMM, KOTOPBIE XapaKTepU3YIOT
ycioBus ¢pyHkimoHupoaHusi CUb Bo BpeMeHU, U €CIM OHU U3BECTHBI, TO

MO2XHO OIIpE€ACINTD:

(x,c,t)= sz x,c,t, Q))fQ(Q)dQ (4.65)

rae c- BHelnHue Bosaevicteug Ha CUD.

HecwmenieHHbIE OLIEHKM MOTYT OBITH MOJYYEHBI KaK cpenHee u3 (4.65):
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1 < N (1)

Y(x,c,t)zﬁz Zle(x,c,t,0))= N
i=1

(4.66)

rae N; - koimdectBo 3jieMeHTOoB CHMDbB, coxpaHuBIIMX pabOTOCIOCOOHOCTL B
MOMEHT L.

J1s1 (pUKCUPOBAHHBIX YCIOBUIA BIWSIHUS BHelIHel cpeabl (c=Const),
MaKCHUMM3aLMs CpeIHEero  BpeMEHU  0e30TKa3HOM pabdoThl OIpeaesIMTCS

CJIEAYIOLIUM 00pa30oM:

max{M(x,c)}=fRSd(x,c,t)dt , (4.67)

X

rae RS, - yclioBHasi BEpOSITHOCTb 0e€30TKa3HOM paboThl 3jeMeHTOB CUDb.

CpGI[HCC BpEMA Hapa6OTKI/I Ha OTKa3 paCCYUTHIBACTCA CJICAYIOIIINM

o0pa3oMm:
¥ ¥ M
M. =1 RS d =— | R -
=] R (nd0=575 ] 7(0)
(4.68)
oTkyga M=Y(0)M . (4.69)

Ouenka apeiida mapametpoB CHUb MOXHO MOCTaBUTh B COOTBETCTBUE
U3MEHEHUIO BHEILIHUX YCJIOBUI (Cpedabl (PyHKLUMOHMPOBAHMSI) W BBIPA3UTh C
MOMOILILIO BEKTOpa CIydyaiHbIX NMapaMeTpoB. Ilapamerp MT , o3HavdaroLIUi
HOBbIE 3HAYEHHUSI CPEOHEr0 BPEMEHM HApaOOTKM Ha OTKa3, OIpeaesieTcs

Kak:
1
s ™) MT(
M Z:: (x,c")

(4.70)

rae MT - MHOXECTBO BEKTOPOB, XapaKTepU3YIOIIKWX BHEIIHUE YCIOBUS
BozaeiictBus Ha CUDB;

f(c") - BECOBAas dpyHKLIMS, XapaKTepuU3yro1as Ba>XHOCTb
cnenrdruueckux KOMOMHALMM BHEIIHUX YCJIOBUM BO3IECUCTBUS.

IIpy npoekTMpoBaHUM CTPYKTYpbl M  pasmelieHus osneMeHtoB CHUDb
MpeIyCMaTPUBAETCI  U30BITOYHOCTb  BJIEMEHTOB, obecrieunBaoniasg  3amac
MPOU3BOANUTEIBHOCTA M CHVKEHHWE BO3MOXHBIX IMOTEPh OT BHEIIHMX BO3ICUCTBUIA.
[Tpeanonoxum, uyro Bce 3naeMeHTbl CHDBb AeiCTBYIOT HE3aBMCUMO, C ITOCTOSIHHOM

MHTEHCUBHOCTbIO OTKa30B U M30bITOoUHOCTH CHMbB omnuckiBaeTcs n QJIEMCHTaAMH, U3
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KOTOPBIX Kk HEOOXOImMMBI IJIs TOAAEpXKaHUs paboToCcrocoOHoCTH. PaccmoTpum

croumoctb CUDB u cpenHue morepu, BbI3BAHHBIE BHEIIHUMM BO3AEUCTBUSIMMU.

CpenHue 1oTepu OT BHEIIHUX BO3JACHCTBUI MOTYT OIPEACISITHCS KaK

chzrclP{x<k}=rczf(k—l;p,n) 4.71)

II€ - HAAEXHOCTb IOJCHUCTEMBI;

¢'- CTOMMOCTD OTKAa3a IMOACUCTEMBL.

OO011ast CTOMMOCTb MOJACUCTEMBI,BKJIIOUAsi CpeAHNE MOTEPU OT BHEIIHUX
BO3JIEMCTBUI, PaBHA

C° oou=nc*+rc' f(k—=1;p,n) (4.72)

roe ¢ - croumocts ogHoro snementa CUB.

B cBoro ouepeab, MOJHAsE CTOMMOCTb MOACUCTEMBI OIPEACIISIECTCS KakK

Ch=n’g(k)lk+rc' fk=1;p,n), (4.73)

[I€ C- CTOUMOCTb OJHOJIEMEHTHOMU MMONCUCTEMBIL;

c’g(k)- o011ast CTOMMOCTD MOJACUCTEMBI U3 Kk 3JIEMEHTOB.

IIpu BosmeiictBum BHelnHell cpeabl Ha AMC npeanonaraercsi, uyro CHUDB
o0namaeT OIpeneJIieHHBIM 3aIllacoM 'TPOYHOCTU' U B COCTOSSHUM IPOTHUBOCTOSITH
OCHOBHBIM THUIIaM IIpOI'PpaMMHBIX 3J'[Oy1'[OTpe6)1€HI/H7L BBG)ICM OJOIMOJIHUTEJIBbHBIC
MepeMeHHbIE /11 XapaKTePUCTUKHU MTOTEPD:

vV - OTHOCUTEJIbHOE COCTOSIHUE CUBb, oOecrieyuBarollee
pabotocniocooHocth AUC (v=x/k, rie x - 4UCI0 OTKA3aBIIUX CUCTEM);

Vimin-  MMHUMAaJIbHBIA  (OPOTOBBIM)  ypOBEHb, OOECIeYnBaAIOLINIA
paborocroocoHocth CUB;

C’- TIOTepU Ha YPOBHE V.

DyHkyss 1orepb Ha ypoBHe V (Lv) MoOXeT OBITh OIpeaeicHa
CJEAYIOLIM 00pa3oM

L(v):cz/(l—Vmin)(l—v) o<V ..<l (4.74)

OO611asg CTOMMOCTb C Y4ETOM IIOTEPL WM3-3a YAaCTUYHOI'O OTKa3a paBHa

x<kV

min

Cl=nc’ g(k)lk+rc! z f(x;p,n)+r Z f(x;p,n)(ci1=v )= (e1=V . )xlk]

X kV

min

(4.75)
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Jlnisg ciaydast, KOrma CTOMMOCTh OTKa3a IOJACUMCTEMBI paBHA IMOTEPSIM Ha
ypoBHe V(¢! = ) u AUC coxpaHuiaa pabOTOCIIOCOOHOCTh B TEYEHWM HHTEpBaIa
BPpEMEHU [, TO BEPOATHOCTh OE30TKA3HOI paboOThl paBHa e(—Af), tme  A-
MHTEHCUBHOCTL OTKA30B.

3agaBasi BpeMsl HapaOOTKM Ha OTKa3 KakK BeJUYUHY T, onpeneaum

t

f(tlx)=L(t,x) | L(t]|x)dt 0<t<T
(4.76)

race

L{tl)=—— [ e( =) e (=) (1=e(=a)]

x!u—x—1)!
"
fx,t)=f(t]x)g(x)
g(x)=f(xe(=4t),n)
B obmem ciyyae ¢ yuetoM yHKUIMU MOoTepb L(V,t) CTOMMOCTb OTKas3a
OIpeaeseTcsl C UCMOJb30BaHMEM CJICAYIOLIEr0 YpaBHEHMUSI:
n T
ngnc3g(k)/k+rzfL(x/k,t)f(x,t)dt , 4.77)
x=0 0
rae

L(x/k,t)=d(x,k)D. 11—V . )t .
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