
i9l paexur
(13.721

fl3.731

THaF Marpltqa B npaBoi
r l :
' l - t ,  

n3 ;41

ztyK +
(13 .75)

(13 .76)
t (13.751 cneAyprqxM

I BTAE

(13.771

)eHt/|FM MO)(HO Bblrtl/|c-

l, nponopqroxanunuri
npeAcKa3aHHoe 3Haqe-
BACKa3aHHOe 3HaqeHle
Ho coBnaaaer c o6rer-

t. Ann pexyppeHrHoro

(13.78)

(13.79)

nyqrM

{13.80)
a o6texra no MeroAy
Klulxx p€r<yppeHTHbtx

( 1 3 . 8 1 )
(13.82)

fi3.83)

t6terra c noMoulbK)
aHoBlrM cBR3b Mer(Ay
YnaMn, KoTopbte cne-

i l& lzrzl 6urna xe-
nonyql/|M

(13.84)

hg groro Bbtpaxexytn cneAyer, 'lro Marpxqa lZrZl npu K < 2N + 1 scerAa ablpoxAeHa.
ffoarouy uui aonxxur norpe6oBarb, qro6ur qhcno h3Mepexuil K 6utno no xpaixei uepe
paBHO ql.tgny ltcKoMbtx napaMeTp6g, ,Q4n rOro 'lro6ut nOnuggBarbcF peKyppeHrHbtur $op-
MynaMH 6i.81) -(13.83) c caMoro Hai{ana aurrrcnexui, KorAa K 1 2N + 1, xaAo aut6paru
uitpr,rqy Z (Kol, paHr xoropoi pageH '{t4cny [cKoMbtx napaMerpoa. TorAa uarpuqa
Z, lKol Z lKol 6yAer xeeurpoxAexxoi, l,t Mbt MoxeM onpeAenlrrb nepgylo oqeHKy

P(Ko l  =  u lz t  lKo lz lKo ) l  
- r  

,
S t r o l  =  l z '  ( K o l  z ( K o ) l  - t Z ' ( K o )  y l K o l  .

Moxxo raKxe npoBoAnrb BbtqrcneHhn no peKyppeHrnrrlr Sopurynau (13.81)-(13.831
c nepBoro urara k = 1, ecnu eur6paru HeKoropylo HeBbrpoxAeHxyp Marpnqy P-l(0) r,r aur-
qrcnyrrb P (k) cornacHo BbtpaxeHxro (13.78) :

p-t (H = p-t (o) + ! z' l* lzl* l

(13.85)
(13.86)

(13 .87)

npu k = 1,2, . .. Mur uoxeu, KoHe'{Ho, nonoxhrb
I

P{0} = -  E.
e

rAe € >0 -AocraroqHo Manoe qt4cno raKoe, qro npx k> K B 3aarclrMocrr or esr6opa ee-
nlr{r,fHbl € Marpxqa P-t kl 6nngxa K Marpytqe lzrklZlkll lo,.

Pasnu,rxrte uoAra$nxaurvr Meroaa HalrMeHburxx KBaaparoB, npncnoco6neHHble AnF oqe-
HhaaHhfi napaMerpoe ynpaBnneMoro o6rexra, MoxHo xairu e o6aopxoi crarue B. Crpei-
ua 177.281

13.2.6. Caoicrsa oqexoK MeroAa Haxroxbur]rx KBaAparoB. 8 n. 13.2.2 Mbt npxBenll
peureHne cneaypqefi 3aAawr.

llycru ypaexexue (13.571 onucureaer nrxeixyro MoAenb o6rexra, xoropuri xapaKre-
p l r 3 y e r c n  u a r p u U e f i  n a p a M e r p o B  f , r , r  n y c r u l u l i  - N l  ,  y ( i  - N l ,  i = 1 , 2 , . . . . , ( )  -
n3MepeHHbre 3Hat{eHxa BxoAHbtx 14 BbtxoAxbtx nepeueHHbrx, Hairra Marpruy napaMerpoB
B raryrc, rro Qyxrqnn norepb MxHl4ManbHa

Mut npreeaeM Tenepb HeKoropbre Bax(Hbre cgoicrea oqeHoK MeroAa HaltMeHbulrx KBaa-
paroe, ,Q,nn eroi uenr 6yaeu nonb3oBarbcn MareMarhqecxoi uoAenrp o6rerra B Bhae

Y = Z B + e , (13 .88 )
rAe ouru6rur  e l i  -  Nl  ,  i  =  1,2, . . . ,  K,  -  cnyra ixure nepeMeHHbre.  Marpur ly  l rcr l rHHbrx
napaMeTpoB 6yner.,r o6ognaqaru ,repe: B, a Marphtly oqexoK - vepea $.

Mur renepu MoxeM cQopuynnpoaarb cneAyxlt.t1yro reopeMy.
Teopeua 13.1 . Oqexxa Marputlbt napaMerpoe B no nerody HauMeHbuux xeadp-

roe HecMet4eHa, ecnu cpduee gHaqeHue KoMnoHeHT eeKto@ e FeHo Hynp u ecnu Z u e
S3aUMHO He3aeUCUMbt

,Qoxasarentcrao. Oqexxa B cornacxo abtpaxeHyto (13.59) paexa

$ = 1zrz,1-t z, v.
f loacraennn y yr3 ypaBHexun (13.88), Mbr nony{}rM

6 = 12r  Z l - t  Zr  IZB + e)  = r l  + (Z '  Z l - t  Z '  e .  (  I  3 .99)
Ecnn Z yr e B3aerMHo He3aBlrcfiMbr, To rMeer Mecro

g $ =  0  + g I e r Z l - t Z r e l  =  B  +  l z r Z l - t Z ' g e =  B .

Jeopeua  13 .2 .  Ecnu  Z  u  e  e3auMHo HesaeucuMbt ,  8e ( i )=0 ,8e ( i ) e ( t l =0 ,  i + i ,
8 e 2 1 i 1 = ' o z  n p u  i , j = 1 , 2 , . . . . K ,  r o

s t {$  -o l (S - * } "1  =  o2 l z ' z l - t .  n3 .90 )
,Qoxatarentcreo. Cornacxo BblpaxeHlto ( 1 3,59) erMeeM

s l ( S - o ) ( S - B ) ' l  = s t $ $ "  - o o r 1  =
= SI IZ 'Z l - t  Z ,  yy ,  Z12,  Z l - t  -  lZ ,  Z l - t  l z r  Z IBBT Vr  Z l lZ r  Z l - t  |  =
= lzt  z l- t  z rg [(  y -  zsl(  y -  ZBl,  I  Z(2, Zl- t  =
=  lZ ,  Z l - r  Z .  g [ "e '  I  z lz r  Z l - t  =  d  lZ ,  z l - t  .

1 1.  I  Crpeiq t 6 l



B arou aoKa3arenbcrBe Mbt Bocnonb3oaanrcb reM Sarrou, qro KoMnoHextur cnyraixo-
ro BeKTOpa e B3arMHO HeKoppenupoBaHbl vr ]{Me|or oAl4HaKOAbte axcnepcu}t, raK qro

8 [ee ' l  =  o2E .  (13 .91 )

.Q.on urorouepxoro cny{aF MoxHo raKxe noKa3arb, r{To
A ^

8t (o  -o t r (@ -o t l t  =  d lz 'z l - r ,  (13 .e2 t

, ae  (6 -@) ,  n  16 -o t ,  -  i - h  n  s - i  c ron6qu r  Marp l rqb r  t 6 -g t ,  j .  s=1 ,2 , . . . , p .  Eo .
nee cnoxxuri BapuaHr npuBoAxrcf, a n. 13.3.2.

CneAcrB!te 13.1 . Marpuqa P, onpdenaeMan abtpaxeHuen l13.7gl e cnyqae,Koe-
da 8[aer] = o2 E, nennercn KoeapuauuoHHod uarpuqed ouu1ox otteHoK nawMerpoe.

fioraaarenucrBo cneAyer HenocpeAcrBeHHo yt3 cpaBHeHxR aurpaxeH[i (i3.7g)'n (l3.g0l .
3 a u e q a H h e 13.1 . Ycnoena, np4aeAeHHbte B reopeMax l3.l r 13.2, orpaxnL{hBarcr

cnpaaeAnhaocrb 3Tl,lx reopeM pa3oMKHyrbrMH cl4creMaMyt, onhcblBaeMbrun npocroi per.
peccroxxoi MoAenbp, Koropan cneAyer ra o6o6uqexxofi uo4enu (13.37). B srou cny-
qae Marprqa Z coAepxnt ronbKo BxoAHbre nepeMeHHbre, Koropble He 3aBxcFT or BbtxoA-
Hblx nepeMexxutx. OAxaxo csoicraa oqeHoK no MeroAy HarMeHbuJhx KBaAparoB Ann
3aMKHyrbtx cilcreM, Koropbte onrcbrBaKrrcn o606qeHHofi perpecchoHHoi uoAenuro (13.371,
e  ro ropo i  y ( k - i l  u  u (k - i l  ,  i  =O ,1 , . . . ,N ,  -  xa6n roaaeMbte  3Ha ' {eH la  3aB} t cuMbrx
cnyralxutx Bennqul, ornrtt{aprcn or cEoicra oqeroK napaMerpoB pa3oMKHyrbtx cucreM.

Ayp6nx [60.2] o6o6ulxr 3rx caoicrEa cneAypqnMo6pasou.llycrt M= AIn/Kl ZtZl
H npeAnonoxrM, t{To M-r cxoAutcn K KoHeqHoi nonoxrrenbHo onpeAenexxoi uarpnql
v nw K+a. flpe4nonoxrM raKxe, qro M-rll l lKlzrzl cxoA]1rcn B croxacrr{ecKoM
cMbfcne x earxnqxoi Marpxqe. TorAa. acrunrorr4qecKr xrl2 (3 - 0) uueer HyneBoe
cpeAHee lr KoBapraquoHHyxl uarpugy o'rV.

Ecnr Arcnepcvtn KoMnoHexr o' cnyraiHoro BeKTopa He yr3BecrHa, ro Mbr MoxeM oqe-
Hhrb ee no Sopuyne

t ' =  
* r r - z \ t ' t v - 2 i l .

floxaaarenucrBo 3roro yrBepxAeHhn Moxxo xahtu s nxreparype t68.2] .
^ hg_ reopeuur 13.2 cneAyer, 'rro oqeHKa KoBapuaqlroHxoi uarpuqur ourr6or oqeHoK

f (z'zl -r, ocxoaaxHaa Ha HecMeuleHHoi oqexre napaMerpog, no3Bonaer cyAyrrb o rorr-
HOCTl,l OqeHOK napaMeTpoB, Bbl{hcneHHbtX nO MeTOAy Hal,|MeHbUjXX KBaApaTOB.

$ 13.3. Meton MaKcrrMaJrurono npaBAonoAo6rr

Mut gaiueucn Tenepb 6onee o6ruei gaAaqei n.qexrr$nxaqxx 3aMKHyrbrx cucreM, {eM 3a-
Aaqa }rAeHTxQttraqrn pa3oMKHyrbtx cvrcreM c noMorqbro MeroAa HaytMeHburhx KBaAparoB.
p,nn aroi qertn Mbr aocnonb3yeMcn MeroAoM MaKcvrManbHoro npaBAonoAo6hn, ocHoaaHHoro
xa Syxrrlrr npaaAonogo6ran, Koropae onpeAennercn KaK @BMecrltaa nnorHocrb pacnpe.
aeneHt4a

L(@, R ; yt:),., ), r[r]u. r ; I = f( rl\L., t, rtlr*.,, ; @, 8] =

K K=*=j ln. 
rr lv lkl l ' [ r-* 'J,r ' ' [?**, ;o.B)*=I".  rr |ulkl |vf \* lr>'u[ l ; ! , , r ,  

(13'e4l

rae [O,  Rl  = [Px,  Qly, . . .  ,  Pr ,  Qr,  Po,  Rl  = @'-  Marpuqbr napaMerpoB perpeccroxxoi
MoAenx (13.39) , z R - KoBaplraquonHan Marplrql (13.38) . C nououluro Meroaa MaKcr-
Manbxoro npaeaonoao6xn onpeAennprcn ouexKlr @ napauerpoE @ raxne, npx Koropbrx
Oyxxqr,ra npaaAonoAo6rn I Aocuraer MaKcuManbHoro 3Ha'{eHrR. flocronury InL - ao3-
pacrapulan $yxrqra, Koropan Aocrnraer MaKcrManbHoro 3Ha'{eHhF npx roM xe 3Haqe^-
xnr.r @', npx Koropom Aocrrraer MaKclrManbHoro 3HaqeHra Qyxrqr.rn L, ro oqexry ()'
qircro HaxoAar, MyrHuMlr3npyn h l. 3ro npoucxoaxr noroMy, {ro AnF gr$Oepexunpyeuoi

162

(13 .93)

no @'OyHKuYlrt npaBaor
o  , n a = 0 ,
ao'

qeM 13 ycnoaua

0L,  =  0 .
ao'

flro6oe P"t""r, 6', ,
MaKcuManbHozo npaeo
donodo6ua.

Baxxocru QYxxqru
K.O. FayccY Yxe B rc
XAKO CAM METOA MAK

xorna P.A. OuueP nPe/
B cYuue noraPtQ

nMeeT CMblcn paccMar
paMerpbl o6terra. 3ro

K , _
n ftytktlyi"_

k = - N + l  )

BCe ooMHoxllrenll KO'
MoAenvt (13.37). Ecnl

npeAeneHxe lt He 3aBllc

rre(k)t r[l;'J,y,,l

= 12s1-o lz l  R-r  l t l "

rae p- '{rcnoEblxoA(
Butpaxan renepb (

(13.39) , xaiAeu QYxt
K

r(o, F) = Il tlvll
* = l

= 12n1-cK t21Ra I

CneAyer oruerlrb, o,
Hocrvt npu k < 1. I'
KaK Ha{anbHoe ycnoBl

PerPeccuoxxan mt
pr,rua z{k) !1, cfleAot
=  1 . 2 , . . . ,  K ,  c o A e p
ra l/|, cneaoBarerbHo
=  1 , 2 , . . .  K p o u e  r
3aBucFT OT npeAblAyll

13.3.1 . Bu'rtclex
T.e. onpeAeneHxe nal
MaKcxMYM eroi QYt
Mep ,  a  [ 58 .1 ] . 3aec
KOTOpOe, KaK Mbl n

r r nAexrrOt,tKaqrll
HarYPanuxuti nor

pK
ln  t (@,  R l  =  -=

z

l l +



) KoMnoHeHTur cnyraino-
ucnepcarx, raK {TO

(13.9 t  )

(13 .92)

O l ,  i ,  s  = 1 , 2 . . . . , p .  E o -

(13.78) e cnyrae. Koe-
eHOK nawueipoe.
<exri  (13.78) r  ( |3.90).
.1 n 13,2, orpaHxqr,rBapr
brBaeubtMl.r npocroi per-
ru (13.37).  B srou cny-
bre He 3aaltcFT OT BbtxoA-
eHbuJrx KBaApaToa Nn
roxxoi MoAenbp ( I 3.37),
bre 3Ha'{eHIR 3aBrcrMbtx
a3oMKHyTblx cIcTeM,
Ilycta M = 8In lKl ZrZl
onpeAenenHoi uarpu4e

$,tTc8 B CTOXaCTIqecKoM
l  - B) xMeer Hyneaoe

IHa, TO Mbt MoxeM OUe-

n3.93)

, .21.
rprqrr ouln6oK oqenoK
o3BOnReT CyAxTb o TOq-
BaAparoB.

iHyTbtx c"cTeM, r{eM 3a-
arMeHbul]4x KBaApaToB.
onoAo6nn, ocHoaaHHoro
fHaF nnorHocTb pacnpe-

) , , ,r [1; 'J, , t ,  n3.e4)

tuerpoa perpeccroxxoi
Mot4blo Meroaa MaKcu-
) rarne, npu Koropbrx
flocxonury Inl- - eos-
na npn ToM xe 3Haqe-
\ue L, ro o,I""*y 6'
nn AxooepeHqrpyeuoi

no O'Oyxrunx npaBAonoAo6rn nerqe Bbrqr,rcnlrrb oqr"*y 6'

- L  1 n 1 = g .
ao'

r{eM x3 ycnoB}|f,

a t  =0 .
ao'

flro6oe peureHhe 6', *oropo" yAognerBopner ypaaHeHxo
MaKcuManbHoeo npedonodo6un @', a ypaexexue (13.95)
donodo6ua.

Baxxocrr Syxrqur npaaaonoAo6un u npnMeHeH're ee norapnQua 6rrnu ugsecrxur
K.O. l-ayccy yxe a ro apeMn, Koraa oH npeAnoxxn MeroA HaxMeHbulrx xaaaparoa. OA-
HaKO CaM MerOA MaKcrManbHoro npaaaonoao6uF ocraaanca Heyt3BecrHbtM ao 1912 r.,
xorAa P.A. Orurep npeAroxhn ero o606qexHylo }| roqHyro $opuynnpoary.

B cyume norap.r$uoe coeuecrxoi nnorHocrvr BeponTHocrei a ypaaxexnr (l3.g5l
hMeeT cMbrcn paccMaTpxBaTb TonbKo Te cnaraeMbte, Koropbte coAepxar Heyt3BecTHbte na-
paMerpbl o6terra. Srouy ycnoBylo yAoBneraopner npoyt3aeAeHxe

K

*=_T., 
t( vtktt r[l iv'?, l, r[L)"., r],

ace coMHoxxrenx Koroporo AnR k > 1 MoxHo onpeAenxrb c noMot{blo perpeccuoxxoi
MoAetlll (13.37). Ecnr cnyvaixan nepeMeHHan e (kl sroi MoAenx hMeer HopManbHoe pac-
npeAeneHxe r He 3aBr,rcytr or nepeMeHHux y lkl u u(kl , ro ,rMeer Mecro

rle(kll r[1"?, r. "[1)"-, yl = f [e(k[ =

= 12v1-o lz1 R-t ltt2e^p I - ! ", Wl n-te(t)I .
2 -  

, " , ' r  v \ . \ ,  
J '

rAe p - '{l.rcno BbrxoAoa o6}exra.

. Burpaxan renepb cnyralixyto nepemeHHyp e (kl c nououlbp perpecchoHHoi moaenn
{13.39} , xaiAeu gyxrrlrn npaeAonoAo6}tn

K
L(@, Rt = 

*T, 
rt yt*\vfk_ilq, ,[i)".,,;@, Fl =

-o' . to1). n3.ee)
I  z  k = l

CneAyer orMer,trb, oAHaKo, qro npox3Beaerne (13.971 xe onpeaerraer nnorxocrb aepoar-
Hocrh npr,r k < l. flporseeAexne (13.97) npt4 3roM ycnoBt,tx AonxHo paccMarp]raarbcn
KaK HaqanbHoe ycnoBlre.

Perpeccroxxan MoAenb (13.39) ooorBercrayer 3aMxHyroi cucreue, nocKonbKy Mar-
pu\a zlkl rr, cneAoBarerbHo, Marplrua Z, ctpxaur roropoi "Ennpria z, (*l ipu i== 1, 2, ' . . , K, coAepxar nepeMeHHble, 3aBt,tcaultae or npeabrayulnx gxaqexni Bbrxoaa o6tex-
ra ,, cneAoaarenblro, or npeAblAyr{],rx 3Ha{eHhi cnyraixof, nepeuexxoi e lk - 1l , i =
= 1,2,.-. Kpoue roro, BxoAbl u, Koropbte raKxe aBnatorcR 3neMeHraMyl z(kl, rarxe
3aayrcnT or npeAbtAyrqrx gxaqexri.

13.3.1. Brrrlclexle oqeror raKcr[anbroro npaBAonoAo6tn. O6qee peuexxe 3aAaq]r,
r'e. onpeAeneHxe napaMerpoa O Qyxrqur npaa4onogo6rn (13.99), Koropble AocraBnnpr
MaKcvlMyrt ar-oi $yxxtlllx, xopouto vt3BecrHo r,r 6urno ony6nuxoeaHo B nxreparype, Hanp{-
Mep, B 158.11' 3Aecu uut ocraHoBltMcn B ocHoBHoM Ha qrcneHxoM peureHxlr 3Toi 3aAa'{u,
Koropoe, KaK Mbt noKaxeM, Moxer 6rrru npruexeHo r K MeroAy HarMeHbutytx KBaAparoB
r x rAexrnQrKaqxh B peanbHoM uacurra6e apeueHx.

Harypanuxuri norapu$u Syxxqr.l,l npaa4ono4o6na ( I 3.ggl paaex

P K K l K
l n t { @ , 8 )  =  - - l n ( 2 r } +  "  

| n  l 8 - t  |  -  +  2  I y l k l  - o ' e ( k ) l ' 8 - ' I  y l k l  _ o r z ( k ) 1 .
2  2  2 x = r

}l3 ycnoBvrn

(13.95)

{13.96)

(13.951, Ha3blBaercn oqexxoi
Ha3blaaeTcF YpaeHeHueM nwe-

(13 .97)

(13.98t

( r  3 .1001
t63



lrlcrouure napaMerpbt onpeAenRK,TcF nocneAHlrM cnaraeMbtM e npaaoi qacrh Bblpaxe-

x u a  ( 1 3 . 1 0 0 1 .
CneAyer orMerrrb, '{To KoBaphaq[oHHan Marpx[a r? nonoxrrenbHo onpeAeneHa, no'

cKonbKy Hyt oAHa cnyvaixan KoMnoHeHra BeKropa e (k) xe Hueer HyneByrc Ancnepcl lK,.
Oa xropneyeu ory Marplrqy cneAypltlx M o6parou :

R  =  l 7 t 1 2 f  R t  1 2  ,

rAe Rtl2 - BepxHFn rpeyronbHan Marpuqa, KoropaF FBnFercR
neuKoro x3 Marplrrlbt 19. BeeAeu o6o3xaqexre

e . ( k )  =  G - r t z f  l y l k l  - o r z ( k ) l  =  1 9 - t t 2 f  s l k l ;

l- locneaHee cnaraeMoe e (13.1001 renepb npuHtlMaer BhA

1 K 1 K P -
I  Z  e . ,  (k le*  (k )  =  -
2  x - - r  2  k = t  i = l

rae ei ( ') -otaenrHble KoMnoHeHrbl BeKropacron6ua e"(kl '

Tp'axcnoxnpyF Tenepb ypaBHeHhe (13.102) t4 3anhcblBaF ero anF BCex 3HaqeHnh

k = 1,  2. . , . ,  K,  uut  nonyqxM ct4cTeMy nnxeixulx  anre6pan.recrchx ypaBHeHri ,  roropyn

MoxHo 3anhcarb e uarPnrxoi Sopue

r i = t v - Z @ l n - r t z .
( 1 3 . 1 0 4 1

PaauepxoCrr orAenbHblx MarpHll 3Aecb cognaAapr c pa3MepHOcTRMl'l cooTBercTBylolUhx

"il;ir ';tt""""*rn (13.56). Tenepu urr npeo6paryeM vpaBHeHue (13'104) K BhAv

( 1 3 . 1 0 5 )

6 ( ,  +  p ,  p l  u
R .
(13.100) MoxHo

( r  3 .106)

Tenepu Mbl Bocnonb3yeMcn reu Saxrou' '{ro oproroHanbHoe npeo6pasoeaHtae He r3MeHFer

HOpMbl Marpxt tb l ,  TaK qro

I E ; l l = i l r E ; l l ,
( 1 3 . 1 0 7 )

r t  =  rz  v r  [  
-91  

B- t t2  =  o6n-1 t2 ,E e _ t - , , t 1 E l ,

rAe pa3MepHocru orAenbHblx Marpvtq paBHbt ti lK; pl '  DIK: v + pl '

n lpi pl . Ean"u*xan Marpxqa E raueer ry xe pa3MepHocrb' '{ro u Marpvltta

bruerru renepb, '{To nocneAHee cnaraeM'e a lPaeoi {acrh BblpaxeHh6

np€AcraBlrrb KaK KBaApar eexnrAosoi HopMbl Ei, t 'e'

K

i  l y t * t  - @ r z ( k ) l ' R - ' l v k l  - o ' z ( k ) l  =  l l E ; i l 2 '
k =  |

( 1 3 . r  0 1 )

KaaaparHbrM xopxeu Xo-

( 1 3 . 1 0 2 )

(1  3 .1  03)

n3.108)

(13 .109)

Pago6ueu 3rY MarPltllv

I rr. Fen I
F = l  -  l ,

L 0  t s n n J

rAe Foo u  FRR--  cHo l

cooraercrBeHHo' C noMo

(13.105) Mbl MoxeM 3anl

rE;r, '= [- [11
= K l l l F o n  - F o o o l /
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Surno noKaeaxo (cu., HanpuMep, [58.1, 73. 18] ), qro norapuSu Oyxrurr npaaAonoAo6r,rn
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r$e v - rtncno napaMerpoB, Koropoe coorBercrBypr oaxoi ertxoaxoi KoMnoHeHTe aeKropa
ylkl , Vs aroro pe3ynbrara cneAyer, '{To oqeHKa t? xe nenaercF HscMeqexxoi. .Q,nn roro
,{ro6ur oxa 6urna xecueqexxoi, ee HyxHo yMHoxxrb Ha coorBercraynului MHoxt4Tenb raK.
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AnR Toro, qro6ul Ann np6oro MoMeHTa apeMeHu l,rMerb HecMeuleHHylo oqeHKy Atl' = f * *'
paccrrorprm renepb 3aMKHyrbte cncreMbr ynpaaneHuF. Xorn oqexru Marpuq napaMerpoB

o ra B coanaaapT c oqeHKaMU STnX MaTplru B pa3oMKHyTblx cl,lcTeMax ynpaBneHxf,, l'lx cTa-

Tr4crur{ecKue ceoicrga oKa3blBaPTcF pa3tui{HblMu. Ecnn xe, oAHaKo,- i a )  
ua rp rua  M- r ,  r ae  M  =8 [ (1  /K lZ rZ l  =  8 [F6oFeo ] ,  cxoAurcn  npu  K  + -  K

nonoxhrenbHo onpeAeneHHofi rt-arpuue u -
$l M-r t (1/t0 Zr,Zl = M-'F6s F". cxoarrcF no BepoFrHocrvt K earHr{Horl Marpx-

qe. ro MoxHo AoKa3arb,,rro paiExcrai (3J221, (13.125) ra (13.126) BbrnonHFprcn

acrMnroTl4qecKr.-- 
ig,S-3. OnpeAenerne napauerpoa roAerrx oocronmxF. B npeAbtAyulttx pa3Aenax E 13'3

3aAaqa yrAeHTtaQuraqnr.r ynpaBnneMoro O6rexra 6utna caeAexa K 3aAaqe oqeHxBaHrF napa-

Merp6a perpeccygHHOi tuOAenu. AxanOrulxyto flpoqeAypy MOxHO raKxe npxMeHnrb AnR

nony'{eHuR oqeHoK napaMerpoB MoAen}r cocronHra ynpaBnaeMoro o6uexra. CneAyer uueru

I BxAy, ,tTo y MoAenn cocroFHytR a O6r4eu cnyqae qncno napaMerpoe 6onuure' i{eM y perpec-

cuoxxoi Moaeflyt, u nw nx oflpeAeneHnlr eAaa nx Bo3MOXHO OrpaHlt'{l,lTbca TonbKo BxoaHbl-

Mlt yt BbtxoaHbtMlt nepeMeHHblMyt o6terra. p,nn roro qro6ut o6nerqurb onpeAeneHhe napaMer-

poB MoAenx cocToRHytF, KpOMe STXX nepeMeHHblx HyxHo gocnonb3oBaTbcF TaKXe U3MepeH-

HblMlr nepeMeHHbtMlt COCTOFHyIA MOAenyl. OAxOepeUeHHOe OqeHvlBaHhe napaMeTpoB x nepe-

MeHHbtx oocroRHHF MoAenu o6terra - oqeHb rpyAHan 3aAaqa, OAr.rn ra: Bo3Mo)lublx Mero-

aoB peuJeHvtR 6utn onncax f l .  f luronrou t77.181 .

Hrxe uut npllBeAeM npgqeAypy onpeAeneHvln napaMerpgB MoAenr coCToaHhR ynpaanf,e

uorO O6tercra. B sroi npgqeAype npeAngnaraeTca, qTo [3Mep6prga KaK nepeMeHHble coc-

TO8Hr.tR, TaK lt axoaHbte h BbtxoAHble nepeMexxute. PaccuoTpvlM cHoBa MaTeMaTu{ecKyK)

MOAenb (13.31) n (13.321 . Cxaqana Mbl onpeAenrM napaMerpbl ypaBHeHrF Al4HaMHKvl

trs.srt.  f lycru cnyqaixuri  npoqecc w(k) xaparrepl l3yerca cneAypulvlMx caoicteaun:
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