o
3aHATUe 3.

OcHOBbI TEOPUU CTATUCTUYECKUX
peLleHun

OueHuBaHME — NPUHATUE PELLEHUA O 3HAYEHUN
COOOLLEHNS B KaXXOblh MOMEHT, MO0 B 3adaHHbIE
MOMEHTbI BPEMEHMU

OCHOBHOM BOMPOC TEOPUN CTAaTUCTUYECKOIO
CUHTEe3a:

«Kakas cucrtema oueHmMBaeT COODLLEHNS
Hamny4dwmm obpasom ?7?7»




= OnpeneneHUs NOHATUN

y(t)=S(64(t))+n()
* D

Habmronenue nHa

-

©
HHTEpBAJIC £ Coobmenne A(1)=cx(7)

&)
BpEMCHU [O, t] —> X(t) — BEKTOPHBIM MAPKOBCKHUM MPOIIECC
peanusanys Y, ¢ anpropHoii I1B: p(x,?)

L» Anocrepuopnas [1B: p (X,t | Y(f)



- OnpeneneHne NOHATUN

PelleHne — pesynbTat 06paboTku nHdopmaummn B
PTC

IpnHATME peLleHns — npouecc obpaboTkn
nHdopmauun B PTC

Pelwawuiee npasunno — anropmtm obpaboTku (u)

DyHKLUMA NOTEPL (C) — NOKa3aTenb KavyecTBa
anroputma obpadboTku

d=u (YO’ ); d- pe3yapTaT peneHus
u (*) - pelIaroIIee NPaBUIIO

c(x, d) - (PYHKIUS TOTEPh




= DyHKUMA NOTEepb

Ceouctea: 1) c(x,d) - CKaJIsIpHas
2) c(x,x)=0 (moTepu paBHBI HYIIO, eciv d = X)

x—d[2]x—d,|

3) c(x,dl) > c(x,dz) Bcerjga, eciu
4) c¢(x,d,)=c(d,,x)

[Mpumepbl:

1) xBagpartuunas c(x,d)= Ix—d 2Q ,

2) moxynsHas c(x,d)= HX — d‘

Q9
0, [x—dJ, <&/2,
/¢,

31ech H*H — CHMBOJI HOPMBI BekTopa, € = const — ()

S —

3) mpocras ¢(x,d) =+

x—d|, >¢/2,



- Puck

MoTepu meHstoTea Bo Bpemern:  ¢(x,d)=c(x(z),d(r))

PuUcKk — ycpeaHeHHbIe NMoTepu.

0.5

CpeaHunu

oUCK: ,/(u,t): Hc(x(t),u(YOf ))p(x(z) YOt )dx(t)dYL



- OnTuManbHble pelleHns

banecoBcKkne pelleHns — MUHUMU3UPYIOT cpegHun puck

u, =argmin »(u)=argmin Hc(x,u(Y))p(x,Y)dde

u

OnTumanbHoe peluatollee npaBuno Ans KBagapaTuyHon
DYHKLMN NOTEPb — aNOCTEPUOPHOE CPEeaHEE:

uo(y)=£€= [ xp(xly Jix

OnTnmanbHOe pellarLlee npaBuio Angd npocTomn PyHKUMn
noTepb — Makcumym anoctepumopHou 'B:

u, (y) - €= arg muin j(b — S(X — u))p(X‘Y)a’x = arg m;tx p(x‘Y)

—————————————



P~ OnTuManbHble pelleHns

MnHMMaKCHbIE pelieHnd — MMUHUMN3NPYHOT MaKCUMYM
YCINMOBHOI'O PNCKa

7(x,u)= j c(x,u(Y)) p(Y ‘x);iY

OnTtumarbHoe pellaroLiee rnpaBuio.

, . .,
u’ =argmin max 7(x,u)

u X

MeTo4 MakcumMarbHOro npasaonogodus

dyHKUKMA npasaoonogobus, aTto ycnosHaga 1B
paccmaTpuBaemasi kak yHKLMS X: L(X) — P(Y(XH) | X)

8L(x)
ox [x=%

=0

OueHKa MakcnmanbHOro rpasgonogoous:
M




- YyeT Hannyumsa criy4yamHbIxX
HenHdopMaTUBHbLIX NapamMeTpoB
CUrHasna vrnm cooouweHus

y(0)=5(0.4(t).n)+n (0

L - BEKTOp (Ha0Op) ciaydalHbIX HEMH()OPMATUBHBIX ITApaMETPOB

Heobxoammo ycpeaHsaTb CpeaHuin PUCK Mo
HEMHdOPMAaTUBHBLIM NapameTpam:

r(u)= H_[c(x,u(Y,u))p(x,u,Y)dxdudY

OyHKUMA npaBgonogobmsa Nnpu HaNYUK
HeMHOPMaTMBHbIX NapaMeTPOB:

Z(X) = jp(Y

X, 1 )p(p)dp

_—



