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MoaeaupoBaHue HHPOPMAUOHHBIX
IMOTOKOB

OO0muii XapakTep BpeMEHHOM 3aBUCUMOCTH YHCJIa TEMAaTUUYECKUX MyOIUKaAITHMA
B CETH ONPEIEIACTCA 3aKOHOMEPHOCTAMHU, KOTOPBIE LIEJTUKOM JIOTTYCKAIOT
IIOCTPOCHUE MATEMATUYECKUX MOJEIICH.

Mopnenb, anamoruynasi mojaesn baprona-Keosepa, yuuTbiBaeT CTaTUYECKYIO U
JTUHAMUYECKYIO COCTABISIIONIME OT 00X 00bEMOB COOOIIECHHH 0 3aJaHHOU
TEMaTUKE C YU€TOM CTapeHusl HHPOopMaIuu:

wWT)=1-ae - be?.
bajaunc Tem
Opranuzanuu-reHepaTopbl HOBOCTHOM MH(OPMAITUK B TPOU3BOISIT TOTOK
uH(popMaIu, B CpeaHEM MOCTOSHHBIN MO KOJIUYECTBY COOOIICHUM.
N3MeHs0TCS BO BpEMEHU JIUITb 00BEMBI COOOIIEHHH, KOTOPHIE
COOTBETCTBYIOT TOM WJIK Apyrou Teme. Takum o0pa3om, poCT KOJIMYECTBA
MyOJIUKALUM TI0 OJTHOM TEME COMPOBOXKIACTCS YMEHBIIICHUEM ITyOIUKAIUI 10
JIPYTUM TEMaM: Ty

IZ n ()dt = NT,

rae n(f) — KOIMIeCTB ) i-I HHUITy BpeMeHH, a M — oO11iee
KOJIMYECTBO BCEX BO3MOYKHBIX TEM.



JIluHenHas MmoaeJab

B HEeKOTOpBIX clyyasx IMHAMHKA TeMaTHYE€CKUX MH()OPMAIIMOHHBIX ITOTOKOB
peanu3yeTcs JUHEWHO, TO €CTh KOJIMYECTBO COOOIIECHU B MOMEHT BPEMEHH ¢
MOKHO MPEACTABUTH (DOPMYJIOM:

YO =p(t) +v(t-1),
7€ y(t) — KOJIMYECTBO COOOIIEHUI HA BPEMSI £, V — CEPEIHSS CKOPOCTh
yBEJIMYEHUS (YMEHBIIICHUS) HHTEHCUBHOCTH TEMATUYECKOTO
MH(POPMAIITMOHHOTO ITOTOKAa BO BPEMEHH.

CopeprkarenbHasi COCTaBIAOIIAs HHPOPMAIITMOHHOTO ITIOTOKA MOXKET OBITh
OIleHEHA KakK (DIFOKTyaIysi HHPOPMAIMOHHOTO ITOTOKA — U3MEHEHHUE
CTaHJAAPTHOTO OTKJIIOHCHHUS 0 (1):

o(t,) = [1Y (i) = (v(ty) +v(t, = 1,))}.

B citydae noBesieHMs CTaHAAPTHOTO OTKJIIOHEHUS a(t) ©¢ £, To 4em
OOJIbIlIeE 3HAUYCHUE [, TEM BBIIIE KOPPEISIUS MEXKTY TEKYIIIUMHU U
IPEALIAYIMMU COOOIICHUIMH. B 3THX Cllydasix ¢ XapaKTepu3yeT CTEICHb
CBSI3U MEXKY CIIyYallHbIMU COOBITHSIMU M TIPUHUMAET 3HAYEHUE OT 72 70 1.




IIpuMepsl, 151 KOTOPBHIX JUHEHHASA
MOIeJIb aICKBAaTHA
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IKCMOHECHIUAJLHAA MOI€CJIb

B HEeKkoTOpBIX ciydasx MpoLece yBEJINYeHU (pOCTa) aKTyallbHOCTH WIIH
cTapeHusi UH(OPMALIMU ONMCHIBAETCS IKCIIOHEHIIMATLHON 3aBUCUMOCTBIO,
KOTOPYIO MOXKHO alllIPOKCUMHUPOBATH TAKOH (POPMYIION:

N@) = N(to)e‘(""’) ,
rJe A - CpeIHEE OTHOCUTEILHOE U3MEHEHUE HHTEHCUBHOCTH
MH(POPMaIMOHHOTO TTOTOKA.

OTHOCUTEIIPHOE U3MEHEHNE UHTEHCUBHOCTH B ONPEEICHHBIA MOMEHT
BPEMEHH UCUUCIISIETCS IO PopMyIie:

A(t)=(N(t) — N(t,_))/N(t,_).

N3meHenre QUIroKTyaruii BETUYUHBI A(?]) OTHOCUTEIBHO CPEIHETO
3HAYEHUSI MOXKET OBITh OIICHEHA 10 (popmyre:

o) = |13 (A ) - A1

Ecnu o(?) n3amMeHsieTcst Kak KOPEHb KBAJAPATHBIN U3 BPEMEHU, TO MOXKHO
TOBOPHUTH O MPOIECCE C HE3aBUCUMBIMU NpUpalieHusiMU. B ciyyae Hannuns
3HAUYUTEITLHON JI0OJU 3aBUCUMBIX COOOIIIEHUM CITPpaBEeIJIMBO: o(1) ¢ ¢,
mpudeM u < 1. 3HaYeHUE K >> Y2, TOBOPUT O HAIIMYUH JOJITOCPOUHOU
NaMSTH CUCTEMBL.



Ilpumep, AJ1s1 KOTOPOIO
IKCMOHECHIIHAJIBHAS MOIEJIb AIeKBATHA
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Jlorucrnueckasi MojaeJib

JlorucTuyeckKyro Moiesib MOKHO pacCMaTpUBaTh Kak 0000IIEHHE
AKCHOHEHIMAIBLHOW MOoJiesin ManbkTyca, KoTopasi, TpeayCcMaTpUBaEeT
IPONOPIMOHAIBHOCTh CKOPOCTH pocTa (PYHKIIMU €€ 3HAYCHUS B KaXKJIbIdi MOMEHT

BPCMCHH. (?7}7 (’ )

rae k — mexorc  df

B ciydae joructuyeckoi MoIeNu UAEs 3aKJIF0YaeTCsl B TOM, YTOOBI CI€NIATh
k03¢ PuureHT B ypaBHeHMU Maibryca (pyHKIuen BpeMenu. Hanbomee
pacpoCTPaHEHHBIM €CTh MCMOJIb30BAHUS KOHCTAHTBI, KOTOpasi B SIBHOM BHU/IE
OTPaHUYMBAET POCT PEUICHUs. B HameM citydae ¢ 3TOU ENbI0 UCIOIb3yeM
eMkocTh V. Torga mpaBast 4acTh COOTBETCTBYIOIIETO BBIPAXKEHHUS MTPEACTABISACTCS
B BUJIE:

= kn(r).

rae k — koapduir k(f\/r . I'I‘?(f)) : KO3(PULMEHT, KOTOPHI OMUCHIBAET
OTPUIATEIBHBIC Liuin sacssssvss visw s cinos POLECCHI, CBI3AHHBIE C BHYTPEHHUMU
(hakTOpamu.




JlorucTuyeckasi MoaeJib: IPUMeEPHI
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Jlorucruuyeckas MOI€CJIb. A€TAJIU3AlNA

Ha ¢opmanbHOM ypOBHE COIOCTAaBUM C TEMOM JBa MmapameTpa:
POJIOKUTEIIBHOCTD (XapaKTepHOE “BpeMsi )KU3HU ) A U
MHTEHCUBHOCTH D.

[TpOoIOIKUTEIBHOCTD - MPOMEKYTOK BPEMEHH, B TEUEHUE KOTOPOTO
TEMA UMEET BBIPAKECHHYIO aKTyaJIbHOCTh. IHTEHCUBHOCTD - BEJIMYMHA,
KOTOpPasi XapaKTepU3yeT MOPOKICHHOE COOTBETCTBYIOIIEH TEMOU
KOJIMYECTBO MyOIMKAIlUM, YCPEIHEHHOE 10 MPOMEXYTKY A.

BxJiag MHTEHCUBHOCTH D onpenesieTcs CASAYOIUM 00pa3oM:

DO =7=
y(r) =

COOTBETCTBEHHO, PACCM 0,t <0, > A e obnactu:

0<t <AcD>0wut>4icD=0, 1 KOTOPBIX PEHICHUIMH SBISIOTCS
bynkiuu u(t) u w(t). IlonHoe pernieHne nojry4aercs MyTeM “CIIUBKU
Ha IPaHUIIC B TOUKE A

) 0=t <A
WL >
u(A) =v(A)

n(r) =




JlorucTruyeckass MoaeJib: ypaBHEHUS

ITociie HOpMHUpPOBaHUS MAPAMETPOB MOPOTrOBOM BEJIMYMHEI IV,
ypaBHEHHUE JIJII IEPBOM 00JIaCTH UMEET BU/L:
du(t — 1)
dt
Pemenue 3T1oro ypaBHeHUA:

u,
=

= pu(t —c)(l —qu(t—1o)) + Du(t — ),

1+ (U—S —Dexpl—(p + D)t —7)]
n,
YpaBHEHUE JJIs1 BTOPOU 00JIaCTH UMEET BUI:

— =it =g 4

dat

v(A) =u(A)

Peurenue BToporo ypaBHEHUS:

u(A)

qu(A) + (1= qu(A))exp[-pt - A)]

v(r) =




Jlorucruyeckass Moaeib: 00001IeHHBIN
rpapuk uHGOPMANMOHHOIO MOTOKA
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