
 

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-



3

/

 
 ..........................4

 
 

 .........................................19

 ............................31

 ...................43

 
 .............56

 
 .......67

 
 ........................................76

 
 

 ........................................87

 
 ......................106

 
............ 117

 

 

 ...............................

 
 .......................................4

 
 ................................19

 
 

 ........................................31

 
 

 
 ..........................43

 
 

 .......................................................56

 
 .............67

 
 

 
 .....................................................76

 
 ................................87

 
 ...............................106

 
 .........177

 
 

 ...................................................



*

*

1 



77

Xi( xi1( ( xij(  i   j 
M xij( j

i



xij(

M

( )
( )

N

tx

tS

N

i

M

j

ijj∑∑
= =

⋅

=
1 1

α

( )tS =

j

j

N M

j

j∑∑
= =1 1

α

T  ( T

( ) ( )
( )

N

tK

tStS

N

i

i∑
=

+∆

+=+ 1

1

1

( )1+∆K i

(

( ) ( )∑
=






⋅⋅=+∆
M

j

i

r

ji ZtK
1

τλ1

( )
( ) ( ) ( ) ( ) ( )∑

= ⋅


















 −
−⋅

⋅







+⋅

⋅ j

ij

нормr

r

i

N

i

i tx

B

ttBtBt 3

1
α

90

10
1

γˆβ

τλ1

r
j

r j

Zi(

Bi( i

(

( )B̂

 ri(
i r

B
r  

r r
r

r
r

B
r  



xij

 

( )
( )

∑
=

⋅=
L

l l

l

l

P

tP
tI

1

ζ

∑
=

⋅=
L

l

l

1

ζ ( )

( )
( )

∑
=

⋅=
L

l l

l

l

P

TP
TI

1

ζ

( ) .

T



T

T.

41 =

1

80=

4000003 =

3

44 =

4

505 =

5

6

6

7

7

( )
( ) ( )

N

tKtK

tP

N

i

ii∑
=

−⋅+⋅

= 1

2

1

094,0007,00005,0

( )
( )

N

tV

tP

N

i

i∑
== 1

2

 

( )

( )
( )
( )

( )











≤

<≤

<≤

<

=

;70;1

,7060;9,0

,6050;7,0

,50;0

tK

tK

tK

tK

tV

i

i

i

i

i



 

0 1 1 0

40 44

37 41 49 39

30 38 50 40

37 41 49 39 31

50 54 36

43 51 55 63 53 37

55 63 67 75 65 38

56 64 68 76 66 44

64 76 84 74 51

70 78 90 80 55

45 53 57 65 55 37

 

1 3 4 5 6 7 8 9 10

1

0

0 0 0 0 0

9 0

0 0 0 0

5

0 1

1

0 1

( )

( )

N

e

tP

N

i

tKi∑
=

⋅⋅

= 1

08,0

3

4,1

( ) ( )
( ) ( )




≤−⋅

<
=

;40;615,0

,40;0
4

tStS

tS
tP

( ) ( )
( ) ( )




≤−⋅

<
=

;40;6,00149,0

,40;0
5

tStS

tS
tP

( ) ( ) 385,197538,0
6

+⋅= tStP

( ) ( )
( ) ( )




≤+⋅

<
=

.50;35666,0

,50;0
7

tStS

tS
tP



 

1 3 4 5 6 7

1 61

3 64 74

3 3 67 77

4 315 4 69 78

5 348 4 70 80



 

  

 

  

1

3

4

5

6

7



D

общее

риска

S

S
R =

1 . 

  

T



1. -

3. 

4.

5.

6. 

7. 

8. 

9. 

10. B

11. 

13. 

14. 

15. 

16. 

*

*


