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W3 KOHKpeTHOro HaGopa HempOM3BOJHEIX HJIeMEHTOB. ANanTHBHOCTH [{OCTATra-
erTcsi peryJmpoBaHEEM MOIIHOCTH MHO;kecTBa [f{, 3a cuer M3MEHEHHs Iapa-
MeTpa vo. MakcmManbHOE BHAUEHHE Ug ONpeJiesiAeTcs U3 YCIOBHS pasfelne-
HHEA HeNPOH3BOJHALIX JIEMEHTOB HA HelepeceKalomiuecs: KIacChl.

B sakmiouenme IpHBeleM OCHOBHbEIE Pe3yJIbTATHI PabOTHI:

HOBBIT mojxxox K ¢opmmposarmio CYII HemponmsBoHBIX dI€MEHTOB H300-
pasKeHHs YNOBIETBOPsieT HePapXHMYecKd OHPAMAJANbHOHE CTPYKType HpejicTaB-
Jennsa wHEOPMAINH,;

ckoncrpyuposannas CHUII ob6mamaer cBoiicTBOM MHBAPHAHTHOCTH OTHOCH-
teasE0 afdmEEEIX mpeoGpasoBaHmil, ITO yMEHBIIAET I30BITOYHOCTh IPH3HA-
KOB yiKe Ha caMOM HIKHEM YPOBHE HEDapXm, T. €. IIPH CKAHHPOBAHWH H300-
pasKeHUit;

OJHO3HAUHOE COOTBETCTBHE MEKAY MHOJKECTBOM HEIPOHM3BOAHEIX BiIeMeH-
TOB ¥ NPH3HAKOBEIM IIPOCTPAHCTBOM II03BOJIAET HIPOBOAUTH HACHTH(OUKAIHIO
HeIpOM3BOHEIX BIIEMEHTOB ¢ BHICOKOM I0CTOBEPHOCTHIO;

IpeJII0/KeHHbI IOXO0/ AAeT BO3MOKHOCTH (DOPMHPOBATH NPH3HAKH VIS
HeIIPOM3BOJIHEIX DJIEMEHTOB, HMEIOIIUX CHOKHYI0 IeOMeTPHI0 KOHTYPOB.

Ilepeuncnennsie csoiictsa CUII mosBosaioT cTponTh HA WX OCHOBAHNK
BHICOKOTIPON3BOJUTEIbHEIE CIENNaIN3nPOBaHHEEEe cpeficTBa 00paloTKE H pac-
N03HABAHUA H300pPaKeHA B PeaJbHOM BPEeMEeHH.
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E. II. HEYAEB, A. II. TPH®OHOB
(Boponear)

OIEHKA IUIOMIAJN ONTHYECKHX NM30BPAJKEHUN
IIPH HEM3BECTHBIX MHTEHCHBHOCTAX CHTHAJIA W IIYMA

B [1, 2 m np.] paccmarpmBazack 3afada OINEeHKH INIOMAAM ONTHYECKHX
naobpakennit. IIp;m 9TOM MHTEHCHBHOCTH IOJE3HOI0 M300pasKeHHSA W IIyMa
npejroaarajiuch anpmopu maBecTEbIMu. OJHAKO IPH IPAKTHYeCKOil peasimsa-
IUE aJrOPHTMOB 00PabOTKHE ONTHMYECKHX W300paskeHHmil 9TH HHTEHCHBHOCTIH,
KaK TPaBIJI0, OKA3KIBAIOTCA M3BECTHHIME JNIb npubamkenso. Ilosromy npen-
CTaBIAET NHTEPeC ONpefel:Th II0TePH B TOYHOCTH OMEHKH ILIOMAAH 3a CUCT
HEe3HAHUs IHTeHCHBHOCTEH CATHAJA I IIyMa, & TaKyKe HAIlTH cocol cHmKe-
HUSI 9THX TIOTEPb.

3aperncrpupoBaEHOe ONTHYECKOe depHO-Genoe maobpaskenme Oymem OIH-
CHIBATH ITYaCCOHOBCKUM moieM ciayuaiiasix Touex [1—3]. das dorosmerrpon-
HOTO NpPHEMHHKA 3TH TOYKH COOTBETCTBYIOT BEIIETEBIIHM 3JCKTPOHAM, & s
doromrenok m OTOIIACTHHOK — CBETOYYBCTBHTEABHEIM II€HTPAM, B KOTOPBHIX
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IOTJOIeHH KBaHTH cBera. Amamormumo [1, 2] momaraem, uro pacmpepeine-
HEe HMHTEHCHBHOCTA IIOJE3HOro m300pasKeHHs BaBHCAT OT IapaMerpa
% € [Ymin, Ymsx], XapaKkTEepHE3yIOIIEro ero Macmrab, a TPOCTPAHCTBeHHEIEe MIy-
MH DPaBHOMEDHO 3aCBEYHBAIOT BeCh JKPaH (06JIaCTI> nabmiogenns G). Ilpm
JTOM HHTeHCHBHOCTh mabmogaemoro moas N(E), £ = (&, &), £ =G, pasna

A(E) = Aot (§/Vx0) + Aow. (1)

3nech Ao, B Aoy — B 00IIeM ciaydae HEHA3BECTHEIE MHTEHCHBHOCTH CHTHAJA
H OIyMma;

1,5

I(§) = — (2)

0, = Q;
Q — ob6nacrs, orpaEmYeHHAA KOHTYPOM H300paKeHH, IIOMANb KOTOPOM paB-
Ha E,. Ecim B BriOpanmnoii cucreme xoopamuar (&1, E2) E,= 1, To mapamerp
%o 9HCICHHO PaBeH INIOIAJH II0Je3HOro M300paKeHus.

B [1] paccmoTpena omeHKa MaKCHMAJIBHOTO IPaBIOMOKOOHA M IPEMRJIO-
JKeH cIoco0 IpPaKTHYeCKOd pealmsamum ONTHMAJbHOTO HM3MepHuTess, Korja
S3HAYEHWs MHTEHCHBHOCTEN Ao; M Aoy ampmopm To4HO m3BecTHH. Ilpm ampmopm
HEM3BECTHHIX BHAYEHHAX Ao, M Aoy TAKIKe BO3MOKHO HMCHOJL30BAHHE H3Me-
purena [1]. Omemxa y; HemsBecTHOH mIOmAafm Xo OyHeT OIpeNeIATHCSI KaK
nososkesue adconoTHOro (HanGoIbIIero) MakcuMyMa (QyHKIUE

M (x)=1In(1+ AAy) Ny — AYE, (3)

A X € [Xmin, Ymaz]. 30ech Ny — umcno Touex HaGI0aeMOil peanmsanud Iry-
accoroBckoro moia N (§) B obmacrm, mMelomeit opMy mose3HOro maobpaske-
BEA ¢ maomansio yE,, a A, o Ay — IpefimosaraeMsie (IPOrHO3UPYeMEIe) 3HATE-
HOA WHTeHCHBHOCTe#l cmrHaja u ¢goma. B obmem ciydae As 7 Aos @ Ay 7 Aon.

Ucoonbsys (1), maxomgum MaTeMaTHIECKOe OKHJAHHE M KOPPEJIANHOH-
HyI0 QYHKIWIO cIydYailHOrO IyacCOHOBCKOTo mpomecca [V,:

(N> = E, [hony, + Aos min (%, %0)];
K (%1, %2)= E. [Mox min (1, %2)+ Aos min (%1, X2, %0) |- (4)

Cpepumee gmeno sapermcTpupoBaHHEX ToueK mois N (§) B obmacrm, 3anmMae-
Moil mosie3HBIM m300paskenmeM, 0003HAIAM Lo, Wo = E.)o(Aox T Aos). C pocTom
Ko B OKPECTHOCTH TOYKH ¥o pacmpefieireHue uporecca N, cXofuTcs K raycco-
By [4]. Torma, yumreiBag (4), momywaeM, 4ro mpm OONLIIAX 3HAYEHHAX Mo
nponece Ny, MOXHO amIpPOKCHMHPOBATH IayCCOBEIM MAapKOBCKAM IPOIECCOM
[4]. 3maumr, ¢ pocroM po dymKmus (3) TakKe cXOAHTCA K rayccoBy Map-
KoBcKoMy mpomeccy. Ilosromy mias pacuera XapaKTepHCTHK OHNEHKH % IPH
GOMBIINX WMo MOFKHO HCHONb30BATH METOJ JOKAJIbHO-MapPKOBCKOM ammpoKcHMa-
noa [5]. C sroit menpio maiimem Kospdumuentsr cHoca @y u gEpPysnm by
nponecca Mi(y) (3). Aramormuso [1, 4] momywaem

1 'YNq (1 + Q) A1?X<XO;
T, Ay — By, x> %o
_l»i, 9 Yng 1+ q)x<X0’
bl ="gln ( ){1,x> Xo-

3necs p, = MAo.E. — cpefHee mCI0 TOUEK I0je3HOro m3o0paskeHWsA ¢ IJIO-
maasio E,, g = Aos/Aox;

A = [ln(i +"N:) o lae )]1 “2(1+?”q) (6)

B, = ¢*/[ys(1 + q) In*(1 + vng/vs)];

Yo =Mos/As, Ynv = hon/Ay — BEIWUMHEI, XapaKTEPH3YION[He OTKJIOHEHHs MCTHH-
HEIX 3HAYeHHI WHTEHCHBHOCTeil cATHAJA Ag, M IIyMa Aoy OT IPOTHO3MPYeMBIX
BHAYEHEHE A, W Ay, KOTODHIE HCIOJB30BAJUCH JJiA cHHTe3a maMepmrens (3).
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C pocToM |, OIeHKA x; GyAeT cocToATembHOI Tombko mpm B> A;>0. Ilo-
jaras, 9TO 3TH HePaBEHCTBA BBIIONHAIOTCS, HalifleM XapaKTePHCTHKM ONEHKH
x1 m3 pemenua ypasHenus @Doxkepa — ITmamka — Hoamoroposa ¢ xoapdm-
nuearamMa (9), (6) m coOTBETCTBYIOIMMA TPAHWYHBIMI H HAYaJIbHBIMH YCJO-
suamu [5]. B pesyabrate amamormuno [1, 2] mus cmemenus (cmcremarmue-
cKOil omm0OKH) H paccesHAA (cpefHEr0 KBafgpara ONIMOKH) IIOJyIaeM BHI-
pasKeHns

d(x1%0) = <1 — xolxo> = ¢ [(1 + q) 4:* (2B, — Ay) — )

— (A1 + By) (B — 41)*] [2u. 102 (1+ Yxg/1.) (14 q) 2B (By — 41)%] 7
V(’)\C1|X0)=“< ()’(\1 —%0)%1%0> = ¢ {(1+ q)2A\*[2B* — (B, — 4:)*(2B, — 4)) ] +
+ (2B —A.2(A,+B1)] (Bi— A1) % [2p2 In* (1 + yng/ys) X

X(1+ q)?4,*B* (B, — A,)*] L. (8)

Ilonarasg B Beipaskenuax (7), (8) y.= 1y~ =1, moay4aeM Kax 9YacTHBII CIy-
qaii cmemenue d(Ymlyo) u paccesanme V (ymlyo) omeHKm mMakcmMaabHOro mpas-
momomo0uA IIIOMafgH ONTHIECKOro m300pajkKeHWsI, KOrfa MHTEHCHBHOCTH CHI-
Haja M myMa anpumopm TouHO m3BecTHH! [1]. Ipourpsim B TOYHOCTH OIEHKH
LIOIIa[y W3-3a HEe3HAHHA WHTEHCHBHOCTe# curHajia m (omHa OyfeM Xapakre-
PH30BaTh OTHOIIEHHEM

—_

%1 =V (%11%0) /V (Yml%0)- (9)

Ha pme. 1 npuBefeHsI 3aBHCHMOCTH NPOUTPHINA B TOYHOCTH OMEHKH X%i(q)
(9) nna pasmEYHEIX 3HAYEHHI Y, W Yy = 1, YTO COOTBETCTBYET AIPHOPHO M3-
BECTHOM mHTeHCHBHOCTH ImyMa. Hpmsag I paccumrama mpm Y, = 0,5; 2 — 0,8;
3 —1,2; 4 — 2. CornacEo puc. 1 mPOUTpHII B TOYHOCTH ONEHKH ILIOIIAN H3-
3a He3HAHNsA MHTEHCHBHOCTH CHTHAJIa MOKeT OBITh 3HAYHTEJNbHEIM. [Iponrpsrmt
B TOYHOCTH OIEHKH NP HEHM3BECTHHIX MHTEHCHBHOCTAX CHTHAJNA M IOyMa HI-
JAI0CTpUpPYeT pHUC. 2, Ije NpPUBeAeHbl 3aBHCHMOCTH %(¢) IPH Pa3IHIHEIX 3HA-
9eHHAX Y, X Y~. HpuBag I coorsercrByer Y,=2, Yy=0,0; 2—1v.=0,5,
Ww=2; 3—v.=12, yv=08; 4—v,=08, \vn=1,2; §—y.=1, yv=0,5;
6 —v.=0,5, yy=1,2. Cpaseenme saBmcumocreir pumc. 1 m 2 moxasrBaer,
9T0 B 06JacTH MAaNbIX 3HAYEHWIl ¢ HEe3HAHHE WHTEHCHUBHOCTH IIyMa MOKeT
IPUBOAUTE K CYIIECTBEHHOMY YBEJIMYEHUIO IPOUIPHINIA B TOYHOCTH OI[CHKH.

Il DOBBINIEHHA TOYHOCTH ONEHKH IUIOMIAJH II0Je3HOT0 HW300parkeHust
OymeM OJHOBPEMEHHO ¢ INIOMAIBI0 ONEHHBATH HEM3BeCTHEIE MHTEHCHBHOCTIH,
KOTOpHle B paccMaTpPHBAaeMOM CJydae ABJIAITCA HECYIIeCTBEHHBIMEH (cOmpo-
Bokmaromumu) mapamerpaMm [6]. Ilomoskmm BHAuUasde, 9TO IPOrHO3HPYyeMAas
HHTEHCUBHOCTH IIyMa HE OYeHb CHIBHO OTINYAETCS OT ee HCTHHHOIO 3HA-
yeHnsA. Torga Ijia HMCKIOYEHWS BIHAHAA HEM3BECTHOH WHTEHCHBHOCTH CHI-
Haja HeoOXouMo MakcuMuanposaTh ¢ymrnmio (3) mo A,. B pesymbrare

HOXyYaeM, 4TO OLEHKA ¥ HEH3BECTHOH IUIOMARH Xo AOJIKHA ONPE/eIATHCHA
3 Asromerpua N 2, 1990 T, .33



[0 OOJIOMEeHMI0 a0COMTHOr0 MaKcHMyMa (pyHKIHE

N
A'Iz(X)=niaXMI(x)=N"[ln(MTXEs)_1J + yAnEs. (10)

Cpaseenme (10) m (3) mokasniBaer, 4To NPH HEM3BECTHONH HHTEHCHBHOCTH
CHTHAQJIa CTPYKTYpa H3MepUTeN s IUIOMANU OKA3BIBAETCA HECKOJBKO 0oiee

CIIOKHOIL.

[usi Gonpmmx 3HadeHmit Qo ¢gyaxmmio (10) Oymem anmpoxcmMmpoBaTth
peasnmsanueii MapKOBCKOIO IpoIecca, IIOCKOJBKY OHA SBIAETCA Pe3yiIbTaToM
HenmHe#HOro Ge3BIHEPOUOHHOr0 IPeo0pa3oBaHUA ACHMITOTHYECKH MAapPKOB-

ckoro mpornecca N, CrefoBaTeldbHO, AJI pacueTa XapaKTEPHCTHK OIEHKH Y2
MOKHO ICIOJB30BATh METOJ JOKaJbHO-MapKOEBCKOH ammpoxcmMamuu [5]. Ilo-

naras, 4TO OI€HKa Y2 00Ja7laeT BBICOKOH amoCTePHOPHOH TOYHOCTHIO, Ompe-
meaum Koadumuentsr croca az m puddysmm by mpomecca (10). B mamoit
OKPECTHOCTH Yo MOJydaeM

1+ 9) Az, x < o3
Ay — By, x> %os
149, 0 <o

1, %> %0

o ) = 10 (1 +
(11)

by () = 210 o (4 + 1

rmue
Ae=[In[yv(1+g)]-(1—1/(\~(1+¢)))In2[yx(1 + q)];
By=q[1—1/(yw(1+¢))]In2 [y~ (1 +q)].

U3 (11) cmemyer, uto ¢ pocToMm W, omeHKa X2 GyeT COCTOATENBHOM, TOIBKO
ecim By > Ay > 0. Ilomaras, 4ro 9TH HepaBeHCTBA BHINOJHAIOTCA, W pelmas
ypasuenne @orkepa — Ilnanka — KHoamoroposa ¢ koapdummentamm (11),

Haxoamm CMeIneHne n pacceHHHe OIleHKMN x2:
d(x2lx0) = g [(1+ q) A5* (2B — A3) — (A2 + By) (B — 43)%] X
X2, (1+ q)A2?Bo? (By — A2)An? [yx (1 +q) ]} (12)
V (x2l%0) = ¢* {(1+ q)24* [2B2® — (By — A3)? (2By — A3) | +
+[2Bg® — A2 (42 + B;)] (Ba— A43)*% X
X 22 (1+ q)242*B2* (B; — A)*Int [yy (1 + q)]}-L (13)

B gacrrom ciywae Yy =1 cmemenue (12) m paccesmme (13) copmapa-
10T COOTBETCTBEHHO co cMemenueM d(Xmlxo) m paccesmmem V (ymlyo) omemrm
MAaKCIMaJbHOrO IIPaBRONON00UA IIOI(afu M300paskeHHs, IOJyYaeMOH ¢ IIo-
mombio mamepurenas [1] mas anpmopu HM3BeCTHEIX WHTEHCHBHOCTEH CHrHAJIA
u myma. CresoBaresbHO, €CIM MHTEHCHBHOCTH cHTHAja HemasectHa (Y, 7% 1),
a MHTEHCHBHOCTH IDyMa ampmopu m3BecTHA (Yy=1), To kpusse pmc. 1 mo-
KasplBAIOT BHINTPHIII B TOYHOCTH ONEHKH ILIOMAJHN IIPH MCIOJb30BAHHE M3Me-
purens (10) smecro ommcammoro B [1]. {ua Ay = Aoy mamepurens (10) oGec-
HeYNBaeT IOJyYeHNe ONeHKH MAaKCHMAaJbHOTO NpPaBOIORO0HA ILIOMAAM Om-
THYECKOTr0 1300paskeHus ¢ HeM3BeCTHOH HHTeHcHBHOCTHIO. OJHAKO 1O Mepe
YBeJIMUCHNs OTKIOHEHHS Ay OT Aoy TOYHOCTH OIEHKH )2 yXymmaercs. Cru-

JKeHme TOYHOCTH OLEHKH Y W3-3a He3HAHNsS WHTEHCHBHOCTH ImyMa OymeM
XapaKTepu30BaTh OTHOIIEHIEM

2=V (x2|%0) /V (%ml%0)- (14)

Ha pmc. 3 npusepensr saBmcmmoctn %2(q) (14) mua pasiudmbix 3mHaveHmit
Yv. Kpusasg 1 coorsercryer yv=0,5; 2—0,8; 3—0,9; 4—1,1; 5—1,2;
6 — 2. Us rpusmIx pmc. 3 clefyer, 94TO NIPH 3HAYEHHAX Yy, CYIECTBEHHO
OTIMYHLIX "OT eJMHHIbI, He3HAHNE MHTEHCHBHOCTH IIyMa MOKeT IPHBECTH
K 3HAYHTEILHOMY CHIJKEHUIO TOYHOCTH OIEHKH Y.
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YT

Jlna yMeHBIIEHWS OOTEPH B TOYHOCTH
OIeHKA IUIOI[AJN W3-33 HE3HAHUs MHTEHCHB- 5112 6lls
HOocTH myMa OyfeM ONEHUBATH HHTEHCHB- 792
HOCTH IOTyMa OJHOBPEMEHHO ¢ ILIOMIALbI0 T
HHTEHCHBHOCTBIO ITOJIEBHOIO W300paKeHMNsI. 4\\3
3amumieM ¢ 3Toif meabio dorapudm PyHKIHIO-
HaJa IUIOTHOCTH BEPOSTHOCTH IIYaCCOHOBCKO- 707

ro moxs [3]
Lithtm)=—[A@® & +[Inr@av@E.
G G .
(15) 4 T ~ T T . Tl
IToncrasmum B (15) A(§) m3 (1) m BemoxEEM wot.swt 4 3 g ©
MAaKCHMH3ANMIO IIOJYIEHHOTO BRIPasKeHHA Puc. 3

10 As; m Ay. Omyckas HecymecTBeHHBIE cjia-

FaeMble, DOXY9IHM, UTO OIEHKA MAaKCHMAJBHOTO IIPABIOMOA00MS Y3 ILIOIALE
Xo OUpefeJseTcs KaK LOJOKeHme afCONIOTHOr0O MaKcHMyMa (ByBKIHH

N. N,—N
M;(x) =NyIn—* + (Ng — N,)In 5%, (16)

X e =%
3nece Ng — umeno Touex nabmofaemMoit peammsamum mons N (E), sapmkcu-
POBaHHEIX BO Beeil obmacrm mabatoperus G, g = Eg/E,, a E; — miomans o6-

Jacrtn HaOJIIOMe .

IIpu Goabmmx po amamormumo (3), (10) ¢ymxnmio (16) Gymem ammpox-
CHMUPOBAaTh peajmsanueidl MapKoBckKoro mpomecca. Kosddummentsr cmoca as

n guddysun bs sTOrO mMpoOIECCA B OKPECTHOCTH HCTHHHONO 3HAYECHMSA ILIOM(A-
OH Yo EMEIOT BH[

5 Mg (1 +q) Ty x <03
es) =t g T IS (1
v By L+ g0 <o
b =it + g, 00 (19)

e
Fi=In"'(1+¢)—g(1+¢)'In"%(1 +q);
Fy=¢*(1+¢)In"2(1+gq).

Ilpumensas MeTOR JIOKAaIbHO-MAPKOBCKOI AammpoKcmMamum [5] ¥ HCmoissys
(17), (18), BHaxoguM cMemeHWe W pacCesHHE ONEHKH MAaKCHMAJBHOTO IpaB-
momofo0mA IUIOMAJH ONTHIECKOro M300pPaKEeHHs NPH HEW3BECTHHIX MHTEH-
CHBHOCTAX CHrHAJIA H -ITyMa:

d(xslx0) = (%mln0); V (x3!%0) =V (xm%0)- (19)

3meck d(xmlxo) mm V(Ymlyo) — cMemenme m paccesnme omemkm MakcEMaib-
HOro IpPaBAOIOAO0HMS OIOIAfM NpPH ANPHOPH M3BECTHHIX HHTEHCHBHOCTAX
cumrEana u myMa [1]. Cormacmo (19) B ycaoBHAX BBICOKOH amocTepmOpPHOM
TOYHOCTH He3HAHHE WHTEHCWBHOCTH CHUTHAJA U IIyMa He BJIHAET HA TOYHOCTH
OIIeHKH MAaKCHMaJbHOT0 IPaBOIOAO00MSA INIOMAMN ONTHYCCKHX M300payKeHmi.
Onpako m3MepnTenb MaKcmMadbHOro mnpaspomomobmsa (16) obGmamaer Gomee
CJIOKHOH CTPYKTYpoil mo cpaBHeHnio ¢ uaMmepurenem (10) mam [1]. Cormacuo
(19) xpmBble pmc. 2 MOKA3BIEAIOT BHIATPHIN B TOYHOCTH ONEHKH ILIOMAAH IIPH

. mcmonb3oanuy maMepureas (16) Bmecro mamepurens, onmcamnoro B [1]. Co-

OTBETCTBEHHO KPUBEIE PHC. 3 MOKA3LIBAIOT BHIUTPHIN B TOYHOCTH IPH MCIOJB-
sopaEmn m3Mepureas (16) Bmecro Gomee mpocToro ¢ TOYKM 3PeHHSA TeXHHIE-
cKroif peanmsanuu mamepurens (10).

Takmm 06pasoM, moJy9IeHHBIE PE3YJIBLTATEI MO3BOJAIOT CHEIATH 00OCHO-
BaHHBIA BBHIOOD MeKIy H3MEPHTENIAMH INIOMA/]H ONTHIECKHX H300paskeHmit
[1], (10) m (16) B saEmcmmocTH OT MMelomeiics ampmOpHOE WHPOpPMAIAE
0 3HAQUEHNWAX HHTEHCHBHOCTel CHIHajJla W INyMa, a Tak:e OoT TpeGOBaHHIA,
OPebABIACMEIX K TOYHOCTH ONEHKH M K CTENeHH IPOCTOTH TEeXHHYEeCKOM
3* 35



peanusanun maMepurenss, Hpome roro, maiiienasie (GopMyasl AAA XapakTe-
puctuk omenkm (7), (8), (12), (13) mosBomsior cdopmymmposaTs TpeGosa-
HASA K TOYHOCTH, ¢ KOTOPOil MOJKHEI GBITh M3BECTHH MHTeHCHBHOCTH CHTHA-
Ja W ImyMa OPH IpaKkTHIecKoil peammsamum mamepureaein [1] wmam (10).
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OWJILTPEI IJIA BBIJEJEHUA NMPU3HAKOB OBBEKTOB
HA M30BPAJKEHNH

B cmcremMax TeXHHYECKOro 3peHAA pacHpOCTPaHEHHI AJTOPHTMBI AHAJIH3A
m3o0pasKkeHUil, OCHOBaHHbIe HA mepapxmueckoM moxaxofe [1]. Xapaxrepmoit
0CO0EHHOCTBIO 3TOr0 IOAXOAA MABIAETCA cRaTthe HHMOPMAIUHE HA KaMIOM
yposre mepapxmu. Ha HmKHeM ypoBHe ocymiecTBisercs oTobpaskeHme mM300-
PajKeHMsI HA MHOYKECTBO JIOKAJBHBIX IPH3HAKOB, XapaKTepuayoImux m3obpa-
JKeHNe HA HEKOTOPBIX ydJacTKaX. Ha apyrumx ypoBHAX Ha OCHOBE TOIIOJOTHYE-
CKOTO aHanm3a mpeofpasyloTcs W MHTEPOPeTHPYIOTCA HAGOPH MPH3HAKOB Ipe-
AbAymux yposHeil. Mepapxmueckmit momxop mossoasier cosfgath dddexrms-
HBIe 10 OBICTPOMEMCTBUI0O M IOMEXO3AIMUIIEHHOCTH AQJTOPHTMBEL C BEICOKHM
VPOBHEM paclapaJjiieuBaHus.

B [2] npenmosken amropur™ A BeiedeHHs m3 ¢oHA 06BHEKTOB, Xa-
PaKTepH3yIOMUXCA CKAYKOM TPAfileHTa HA TpaHume. B 3ToM aiaropmTMe Ha
HIJKHEM YpOBHe Hepapxmm o06paboTka AByMepHOro u300paskeHHA CBefeHA
K omHoMepHoit. OcHOBHO# omepammeil mpu dToM sBiseTca Bhiedenne (oOHa-
py/ieHNe) yvacTKa OJHOMEPHOrO CHIHAJA, IPHHAJJIesKamero oobexry. Peme-
HHe 0 HAJINYUH CHTHAjJa NPHHAMAETCA IO BeJIHYHHE CKAYKA MEPBOi IIPOm3-
BOJHOM B TPaHMYHBEIX TouKax oObexra. Ilpocreiimmmm masrpoM, peammayio-
OIEM 3Ty NPOUEAYPY, ABjIsgercA Aud@epeHNaTbHBIA CONIACOBAHHEI (PHILTP
[3]. K ero memocraTKam ciefyeT OTHECTH HEYCTOHYMBOCTH K (DIYKTYammOH-
HBIM IIyMaM II jKeCTKYI0O HM30HpaTeqbHOCTh K [IHHE 0GHAPYKHBAEMOr0 CHTHA-
Ja. YCTpaHHTh DT HeJOCTATKA MOKHO BBeJleHHeM B 9TOT (DMIBTP HH3KOYAC-
TOTHOTO Cria;KuBaiomiero Guibrpa, obeclednBalomero 3afanHoe COOTHOIICHMe
cursa;/myM Ha Bhixoge. OTKINK (PUIABTPA HA CHrHAJXH 3aJaHHON JIATENb-
HOCTH JIOJJKeH TPEBHIMATh HEKOTOPHIA MOpPOT.

Hacroamas pabora mocBsameHa 000CHOBAHMIO aJTOPHTMA BHILEJIEHAS Of-
HOMEPHBIX CHTHQJOB KaK JPH3HAKOB 00BEKTOB HA OCHOBe CTATHCTHYECKHX
PeIIalonuX IpaBui.
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