PacuyéTt mHoronponéTtHom 6anku Ha ctaTtndeckme
Harpysku

PaccmoTpum 6anky, MMetoLLLyto NPON3BOSIbHOE KONMMYECTBO OMNOpP M Harpysky B BUAe
HECKOSNbKNX COCPEeOOTOMEHHbBIX CUIT MU HECKOSTbKMX MOFOHHbIX HAarpy3oK, paBHOMEPHO
pacnpegenéHHbIX Ha orpaHNYeHHbIX y4acTkax. BHelwHme narnbatoLlme MoOMeHTbl He
paccmartpuBaeM, NOCKOSbKY OHW He NpeacTaBnsAoT 60MbLIOro NPakTUYEeCKOro MHTepeca.
Bnpouem, nobaBneHne nx He yCNoXHSAET CKONMbKO-HMOYAb CyLLLEeCTBEHHO
paccmartpuBaemyto 3agady. AuddepeHunanbHoe ypaBHeHMe n3rnba 6ankm nmeet sua;

Y CZXT =3 Pis(x—a)+ Y. gilu(x—by)—ulx—bp) = RS (X—C1) oo (1)

3aecb EJ — xécTtkocTb Gankn (nponsseneHne Moayns ynpyroctn eé martepuana Ha
MOMEHT MHEePLUN MONEpPEeYHOro CeYeHus )
w -nporn6 6anku;
X — KOOpAMHaTa BAoMb ocu H6anku ¢ Ha4yaroM Ha NeBOM KOHLE;
R — peakuun onop;
5(x) - dyHKkuus Oupuka;
u (Xx) — egnMHUYHas yHKUMS.
OcTtanbHble 0603Ha4YeHNA NOKa3aHbl HA PUCYHKE.
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BeinonHum B (1) npeobpasosaHue Jlannaca:

EJr*w(r)=EJ[r’ w(0)+7 dv;)(co)—i-r dz;g0)+ d3;§0)]+z Pl.exp(—rai)—i-z q[exp(—rbi,);exp(—rbiz)
—Z R.eXp(—7C,) e, (2)

Ecnu Ha neBom KoHUe Ganku narnbatoLime MOMEHTbI U NornepeyHble CUnbl paBHbI HYIO
(koHev, cBOGOAEH), TO ByaeM NMeThb:
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BeinonHum B (2) obpatHoe npeobpasoBaHue Jlannaca:

6EJZP x—a,) u(x— a[)—i-LZq[[(x—bi,)“u(x b,)—(x—b,)'u(x—b,)]

6EJZR X—=C) u(Xx=¢;)vrreannnnn. (4)

B dopmyne (4) HemM3BeCTHbIMU SBMNSIOTCS peakuuy onop R, 1 ABa rpaHUYHbIX YCIOBUS
. [Ins onpefeneHns Hen3BecTHbIX NOMYHYUM CUCTEMY ypaBHeHUn u3 ycnosun  wi(c,)=0 |«
KOTOpbIM Hago A06GaBWTb YCNOBUSI CTAaTUYECKOrO paBHOBECKS:

ZRi=Z Pi+z qi(biz_bil)
2 52
ZRC—ZPa+qub’] biz

HangeHHble B pe3ynsraTe pelleHus CUcTeMbl ypaBHEHUIN HEU3BECTHbIE NOACTaBMNSEM B
dopmyny (4) u BeluMcngem ocagku 6anku. PesynbsraTt pacyéTta no nporpamme,
HanncaHHon Ha Ruby Ha pucyHke (ansa HarnNsagHOCTU W(X) — € 0BpaTHbLIM 3HAKOM):

0.2890

-
0.0000 5.0000

-0.2706

NcxoaHble aaHHbIe ObINn NPUHATBLI TakKe:

L=5m — anuHa 6ankn, EJ = 1000 xI" *um* - >XECTKOCTb Barnku.

Maccus koopauHaT pacnonoxeHusi onop ¢; : ¢ =[0.5, 2.5, 4.5] m (Tpun onopsl)

MaccurB BENMYNH COCPEAOTOMEHHbIX HAarpy3ok P 1 nx koopamHat 4, :

p=[[3000, 1], [2000, 3]] (kI n m - oBE Harpysku),

MaccuB pacnpenenéHHbix (MOroHHbIX) Harpy3oK q 1 ux koopauHar b:

g=[[1000, 0. 4,2], [2000, 3, 3.6]] (kr/Mm 1 M - ABe Harpy3kmn)

(B nporpamme nepur — 0603Ha4Y€HO YMNCINO PABHOMEPHO PACMONOXEHHbIX TOYEK, B
KOTOPbIX BbIMNOMHAMN PACYET.)



Btopas nponssogHasa popmynbl (4), yMHOXeHHas Ha EJ, naét narnbatowime MOMeEHTHI B
BGanke — nx anopa Ha PUCYHKe:

1079.5010 —

|
0.0000 - 5.0000

1184.9370 -

YMHOXaa Ha EJ TpeTbio NpoM3BOAHYO OT W(X), MONy4YnM nonepeydHble cunbl — mUx
3Mopa Ha cnegyroweM pUCYHKe:

1861.4430 —

0.0000

2771.4430 -

Peakuumn onop n Ha4alibHbl€ YCIOBUA paBHbI:

[2738.5570312499985,. 4632.885937500003, 428.55V0312499984,. -0.28904921874992997.
0. 5780901 041666661 1



A He cTan BBOAMTbL B PACYETHYHO CXEMY BapuaHT 3a4enku KoHLa 6arnku, nocKonbKy
ny4yule BMECTO 3TOro Ha 3agefiaHHOM KOHLe BBECTU HECKOMbKO (ABe, TpU, Unun GonbLue)
LUapHMPHbIX onop. Pesynbrat GyaeT ToT Xe, HO NpY 3TOM Mbl MOMY4MM OOMNOMHUTESNbHbIE
AaHHble, NO3BOSAOLINE CYOUTb O BENTMYUHE N pacnpeadeneHm HanpsXXKeHnn,
co3daBaeMbIX 3aenaHHbIM KOHLIOM Ganku B Matepuane camon CTeHKW. [ns
NPOEKTMPOBAHNS KOHCTPYKLMM Takne cBeaeHuUst MOryT ObiTb O4€Hb NOME3HbI.

Mpwn pacyéTtax Nno gaHHOW NporpaMmme, crieayeT paCKOMMEHTUPOBATL HYXKHYHO U3 TPEX
ctpok: grafy, wobratn; grafy, m; wnu grafy, r; no3sonarOWMxX NONYYNTb PUCYHOK
COOTBETCTBYIOLLIEN 3MNIOPbI, @ OCTanbHbIE ABE CTPOKN 3aKOMMEHTUPOBATb (3TOT BapuaHT
nporpaMmbl He NO3BOSISET pacne4yaTtarb cpasy Bce Tpu antopbl). [Nonarato, 4To ecnu
nob6aBuTb K npegniaraemon nporpamme Xopowni rpadmyeckun nHtepdenc ana ygoberea
BBOJA UCXOAHbIX AAHHbIX, OHA MOXET ObITb MONE3HON AN NPAKTUYECKUX PacHETOB.
[Mporpamma BMeCTe C NakeToM BCeX BCoMoraTenbHbIX MOAYMEN B 3anakoBaHHOM doanne
pa3mellleHa Ha MOEM carTe N MOXET ObITb 3arpy)keHa Ansi 03HAaKOMITEHUS U
NCMNonNb30BaHUS.



