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MeToabl NOCTPOEHUA TOUYEUHbIX
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MeToA, HauMeHbLUUX abCOTIOTHbBIX
OTK/IOHEeHU, MeTo, MMHUMaKCa.

ToueuHble OLIEHKH H Tpeﬁoaamm K HHM

Toueunol oueniol # HATLBAIT HCKOTOPYIO BCKTOP — (VHKLHIG
pesyantaTon wabmonenus O (x, ¢}, 3HAUEHHA KOMTIOHEHT KOTODOI
NPHIHMAIOT 34 NAMIydmee np , B JANNGIX YOTOBHAX,
NAUCHUAM  KOMMOHEHT BeKTOpa ¢  [apaMeTpoB  reHepanbioR
COBOKYTIIOCTH.

BOICTBA OLIEHOK
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Ecnn aHHOE PaREHCTRO HE BHIKMIHAETCH, TO OlCHKY
HASLIBATL CMCILCHHOI,
Hecmenensan  ouchsn 6 napamer Ha3WIBACTCH
HMECT TAHMCHLIIVIO JHC : 1 B
oneHOK  TapaMeTpa ), BEMHCTCHHLK N
BBIDOPKAM OAHOTO H TOTO e 00LEMa A,
D(_{j . Y—» min.

Metog MOMEHTOB

HWmeercs BeIOOpKA (Xq,...,X,) W3 MCCIEAYEMOH IreHepaTbHOH COBOKYITHOCTH.
Ha ee ocHOBe BEIMMCIIOTCSA 7 HAYalbHBIX MOMEHTOB dj,...,d,,. TaK KaKk BHX
TEHEPAIBHOTO 3aKOHA H3BECTEH, TO, CIENOBATENbHO, MOXKHO HAWTH 1 TEPBBIX
HaYaJbHBIX TEHEPAIBHBIX MOMEHTOB 04(0y,...,0,,), ..., 0,(0,...,6,,),
KOTOpBIE BBIDOKAIOTCA YEpe3 HEU3BECTHhIE IapaMeTphl. BhIOOpOuYHBIE U
TeHepabHbIe MOMEHTHI OIHAKOBOT'O IOPS/IKa IPUPaBHUBAIOTCS:

oy(0q,...,0,) =4,

M

A el""’em) = Ay

TMomyummy cucTeMy m ypaBHEHHH C HEM3BECTHBIMH BeTMUYMHAMH Oy,...,0,,.

Pemenve (6y,...,0,,) odToM cucTeMBl JaeT omeHkH 0; =0;(x,...,X,)

HEM3BECTHBIX IapaMeTpoB 0; (i=1,...,m).

MeTOD, MaKCuMalsibHOro npasp,ononoGMﬂ
» Cnocob 1

» Cnocob 2

MeToa HauMeHbLUNX KBagpaToB

[NaBHOe, YTO HaM HYXXHO CAENaTb, — 3TO HAWTU Takne KOSPOULIMEHTbI IMHENHO 3aBUCUMOCTH,
NPY KOTOPbIX 3Ha4YeHWe GYHKLIM ABYX NMepeMeHHbIX

F(a, b) = 3, (i — (azi + )

6yeT HauMeHbLUMM. ViHaue roBops, Npy onpefeneHHbIX 3Ha4eHnsx a u b cymma ksagpaTtos
OTK/IOHEHUI MPEACTaBAEHHbIX AaHHbIX OT MOMYYUBLLEHCS MPAMON ByAET UMETb MUHUMAbHOE
3HayeHue. B 3TOM 1 COCTOUT CMbIC/ METOAA HAUMEHbLLUNX KBafpaToB. Bce, 4To HaMm Hago
CAenatb ANg PeLLeHus NprMepa — 3TO HaTV AKCTPEMYM BYHKLUM ABYX NEePEeMEHHbIX.

MeTop, HaMeHbLUMX aGCONMIOTHDBIX OTKIOHEHWUI
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MeTopnpbt NOCTPOCHUSA TOYCYHBIX OLCHOK. Mertop MOMEHTOB, Me MaKCUMAJIbHOT'O MPaB/Io J]OGH?[, METO/] HAUMEHBbIL

MpeAnonoXxuMm, 4to Habop AaHHbIX COCTOUT U3 ToYeK (X i, yi)ci=1, 2, ..., n . Mbl XOTUM HaliTL
dyHKUMIO f TaKyto, YTO

[N [OCTUXXEHUS 3TON Lienn Mbl NpeanonaraeM, Yto GyHKLMS f UMeeT onpeaeneHHbI BUA,
cofepxallyit HeKOTopble MapaMeTpbl, KOTopble HeobXxoAMMO onpeaenuTb. Hanprmep,
npocteiwas ¢opma byaet nuHerHo: f ( X ) = bx + ¢, rae b u ¢ - NnapaMeTpbl, 3Ha4eHUs
KOTOPbIX HEN3BECTHbI, HO KOTOPbIE Mbl XOTENM 6bl OLLEHWTb. MpoLLe roBops, NPEeANnoNoXuM,
yTo f ( X ) KBagpaTU4yHas , YTo 03Havaert, uTo f (X ) = ax 2+ bx + ¢, rae a, b uc elle He
13BecCTHbI. (B 6onee obuiem cmbicne, MOXET BbiTb He OANH 0OBACHUTENDb X , @ HECKOJIbKO
06bSICHUTENEN, U BCE OHM MOSBASIOTCS KaK apryMeHTbl GYHKLWN f.)

Tenepb Mbl ULLEM OLIEHOYHbIE 3HAYEHWS HEU3BECTHbIX NaPaMETPOB, KOTOPbIE MUHUMU3UPYIOT
CYMMYy abCOMIOTHBIX 3HA4YEHWI OCTATKOB:

MeTtoa MnHnmakca
CyTb 3TOro MeToda 3ak/to4aeTcd B creaytouem:

® cpenu gaHHbIX 06 o6beme npou3BoACcTBa U 3aTpaTax 3a nepuon, BbIGMpaPOTCﬂ MWHWUMallbHble
1 MaKCUMalibHble 3Ha4YeHus;

® HaxofaTCs Pa3HOCTU B YPOBHAX 3aTPaT 1 06beMa NPON3BOACTBA;

® onpefensercs cTaBka nepemMeHHbIX PACXOL0B, MPUXOAALLAACS Ha OAHY eAUHULY MPOAYKLMM
KaK 4acTHOE OT [iefleHns Pa3HOCTU B YPOBHSX 3aTpaT 3a MEPUOf, K PasHULIE B YPOBHSIX
o6bemMa NPoV3BOACTBA;

e onpepensertcs o6Las BeMymMHa NepemMeHHbIX PacXofoB Ha MUHUMAIbHbIN (MaKCUMasbHbI)
obbem NPOM3BOACTBA NyTEM YMHOXEHUS Be/IMYUHbI NepeMEeHHbIX PacX0ao0B, I'IDMXOJ:I,SILLLBVICQ
Ha 0OHO M3aeNne Ha COOTBETCTBYIOLLMI 06bEM NPON3BOACTBA;

® onpegengerca obLas BenmymHa NOCTOSHHbIX Pacxonos;

® COCTaB/SETCS ypaBHEHME 3aTpaT, OTpaXaloLiee 3aBMCUMOCTb 3aTpaT OT U3MeHeHUs obbema
npounssoacTea.
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