N3YUYEHUE JUHAMUKN TOYEYHLIX BUXPEN
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JlBrKkenue uieanbHO XKUAKOCTU B HEKOTOPBIX CJIY4asiX MOXKET ObITb
OTMCAHO CUCTEMOI TOUeUHBIX Buxpeil. VccaenoBanus kouduryparmii To-
YEYHBIX BUXPEH IPOBOISITCS y2Ke 60JIee MoIyTopa COTEH JIeT U 3a 3TO Bpe-
MsI M3y4Y€HBbl PA3JIMIHBIE ACMEKThl UX JUHAMWKH U ycToidmBocTu. Boc-
[I0JIb3yeMCA MOJIE/IbHBIMU CHUCTEMAaMHU TOYEYHBIX BUXDeEll Jjid aHaImusa
JMHAMUKA MYJIBTHIIONbHBIX BUXPEBBIX KOH(MUI'Ypauii.

Kwupxrodowm 66110 nokazaHo [1], aro ypaBHeHnst JBUKeHUsT B Ge3rpa-
HUYHON MIeaJbHON KUAKOCTH N mapasie/IbHbIX MPAMOJIHHETHBIX BUXPe-
BbIX HUTEH ¢ UHTEHCUBHOCTSMHU ['; (CHCTE€MBI TOUEUHBIX BUXDEN), TOUKH
repeceveHns KOTOPBIX C MePIeH/TUKYIAPHON UM IJIOCKOCTBIO UMEIOT Je-
KapTOBbL KOODJAMHATHI (Z;,Y;), MOXKHO 3aLMCATh B I'AMUJILTOHOBOM (hop-
Me:

0H o0H
Lid; = o—, Liyi = —5—, 1<i<N, 1
=G Y oz, i (1)

C raMHUJIbTOHHAHOM

1 o 2 2
H =~ Tiln((ai = 25)* + (5 — )°).
i<j

COBIIAQJIAIONINM C dHEPrueil B3auMoJIeHCTBUA BUXPEN.

Cucremoii ypasuenuii (1) onucbiBaercs auHamMuka MyJibruiiodis. [lox
MYJIBTUITOIEM TTOHIMAEM BPAIIAOIIAIOCT CUMMETPUYIHYI0 BUXPEBYIO KOH-
durypamnuio ¢ HyJeBoi 0O0Iel MUPKyJISIue, cocTodInyo n3 N BUXpeil.
Tne oaun u3 BUXpeEil ABJIIETCs HEHTPOM (€ro IUPKYJISAIHs — W), & OCTAJb-
Hble ABJIAIOTCH CilyTHUKaMu (ux mupkKynasius — —w/(N — 1). Tlono6-
HbIe BUXPEBble KOH(MUTYPAIUU HADIIOAAIOTCA B TPUPOJIE U PEATTU3YIOT-
cd B pusuueckux sxcuepumenrtax [2]. Uccnesosanue junamuku koudu-
rypaiyii TOUeIHBIX BUXPeil, MOIEJIUPYIOMUX MYIbLTUIIONbBHBIE BUXPEBHIE
CTPYKTYPBI, MOYXKET J1aTh HH(MOPMAIMIO O BO3MOKHOM MOBEICHUN U PAC-
[PEIeIEHHBIX BUXPEBBIX CTPYKTYP.

Borauciienus mpoBOAMINCE JIJisi TPUIOJS C HAYATbHBIMU JTAHHBIMU:
MHTEHCUBHOCTD $/Ipa — 2, MHTEHCUBHOCTDH KaXKJIOTO CIyTHUKA — -1 npu



PACCTOSHUHN MEKJIy CITyTHUKOM W sIIpOM paBHBIM 3. liad KBagpymoss
C UHTEHCUBHOCHIO 4/Ipa — 3, THTEHCUBHOCTBHIO KaXKJIOT'0 CIyTHUKA — -1
[IPY PACCTOSHUY MEXKIy CIyTHUKOM U siipoM paBubiM 3. U i1t merTarno-
JII ¢ THTEHCUBHOCTBIO /1pa — 4 , HHTEHCUBHOCTHIO KAaKJOTO CIIy THUKA
PaBHBIM -1 IPU PACCTOAHUU MEXKY CIIyTHUKOM U $/IDOM PABHBIM 3.

N3yuanuch BO3IEHCTBUSA HA TOYEUHBIE MYJTLTUIIONN TPEX BUJIOB BO3-
MyIneHuii: 1) u3MeHeHue WHTEHCUBHOCTU OJHOIO U3 CIIYyTHUKOB B a-pas,
2) u3MEeHeHWe WHTEHCUBHOCTH OJHOIO CIyTHUKA OJHOBPEMEHHO C KOM-
[EHCAIMOHHBIM U3MEHEHUEM MHTEHCHMBHOCTH IPYIHUX CIyTHUKOB, 3) CMe-
LIIEHKE OJIHOI'O M3 CIyTHUKOB HA paccosinue d OT #A/Ipa MYJIbTUIIOJS.

C TOMOIIBI0 BBIYUCIUTETHHOTO KCIEPUMEHTa MOKA3aHO, YTO TMpU
BCEX BUJAX BO3MYIIEHUH MYJIbTUTIONbHBIE BUXPEBbIE KOH(MUTYpAIUU Ha~
YUHAIOT COBEPIIATH [IBUKEHWS HA TLUIOCKOCTH. DTU JIBUXKEHUS MOTYT
OBITH KAK BPAIATEJbHBIMHU, TAK W MOCTYIATEJbHBIMHU. T PUIIOIbHBIE U
KBa/IPYyIIOJIbHbIE KOH(PUTYPALMKA COXPAHAIOT CBOIO CTPYKTYPY JlaKe Ipu
JIOCTaTOYHO WHTEHCUBHBLIX BO3MYINEHNAX. B caydyae KBaapymoas JIWHA-
MWK MOYXKeT ObITh XaoTmdeckoii. [lenTamompuas BuxpeBasi KOHMUTYPa-
[Hsi PACIaIaeTcss B pe3y/braTe BO3MYIIEHW, 00YCIOBJIEHHBIX TOJIBKO
BBIYUCIUTEBHON MTOIPENIHOCTHIO.
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