HacTtb 2

KaK BblpaBHUBaATb

OYeHb AJIMHHbIe
nocsenoBaTesIbHOCTU?
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BbipaBHUBaHUue

Mpeanonaraem Hann4due obulero npenka
ONTUMMN3NPYEM BEC BblPaBHNBAHMUS

ECTb 3TaNlOHHbIE BbipaBHUBaHMSA (015 nonbopa BeCoB
OLLeHKW KavyeCcTBa)

Bpemsi ~ L2; L ~ 102- 105

OYEHb OJIUHHbIE NOCJNEQOBATEJIbHOCTU
L ~ 107
DTa/IOHHbIX BblpaBHUBAHUN HET

HUTO NEJIATD?
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JIOKQJIbHbLIX CXO04CTB




Lenb
e K0H¢J1MK TYOUNX > JIOKaJIbHbIX CXOOCTB




\ &
A\ '

k I

N " TnobasnbHoe BbipaBHUBaAHUE




:f UTaKk.
¥ 1.BbipaBHUBaHUE - 3TO LEMNOYKa JIOKaJIbHbIX CXOOCTB.

JIoKanbHble (HETOYHbIE) CXOACTBA MOXXHO JIerko
NCKaTb

2. 3a0a4a BblpaBHUBAHUS - BbIOEJINTb B MHOXKECTBE
JIOKaJIbHbIX CXOACTB «Pa3yMHYIO» LLerno4Ky
HEKOHMINKTYIOLWUX JIOKaJIbHbIX CXOOCTB
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BbipaBHMBaHME - 3TO LENoYyKa JIOKaJIbHbIX CXOOCTB.
JIoKasbHble (HeTOYHbIe) CX0ACTBa MOXXHO N1erko

\’%‘ NCKaTb

< 2. 3apa4va BblpaBHMBaAHUA - BblAE/INTb B MHOXXeCTBe
NOKaJIbHbIX CXOACTB «Pa3yMHYIO» LIeNoYKY
HEKOHJINKTYOLWMX JIOKAJIbHbIX CXOOCTB

NMPOBJIEMA:

YT06bI MONY4YUTb AeTajsibHOE BblPpaBHUBAHME,
NCXOOHbIX JTOKaJIbHbIX CXOOCTB OOJIKHO ObiTb MHOIO

PELLUEHMWE:
Nlepapxmnyeckoe BbipaBHMBaHMeE
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Nepapxn4eckoe BblpaBHUBAHNE

- 0TKa3 oT rnobasibHOM oNTUMN3aLUNN KaKon-nmbo
BECOBON BeCOBOU PyHKLUW;

- pa3pelleHne KOHMINKTA Mexxay CXoOCTBaMu
NPON3BOANTCS JIOKAJZIbHO - MyTEM CPaBHEHUS nX
CTAaTUCTUYECKON 3HAYMMOCTMU

- nepapxuyeckas npouenypa



CraTucrnyeckasa 3Ha4YMMOCTb
JIOKaJIbHOIo cxoancTtea

R | Ka)xoomy cxoncTtBy S npunucbkiBaeTcsa sec W(S).

. CTatncTnydeckas 3Ha4MMoCTb JIOKaJIbHOro CXOACTBa S B

% NoCcnenoBaTeNIbHOCTAX OJIH M U N - 3TO BEPOSATHOCTb
TOro, 4TO B HE3aBUCUMbIX C/TyHaMHbIX
nocaefoBaTesIbHOCTAX OJIMH MW N eCTb CXOACTBO TOro

»Xe nnnm bonblUero Beca.

Hy>XHO YTOYHUTb pacnpepesieHue
BEpPOATHOCTEN Ha nocrsieaoBaTesibHOCTAX
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,j;ltl MCJZINTb CTaTUCTUYECKYIO 3HaAYuMoOCTb p(W)

NIOKaJNIbHOIro cxoncTtBa no ero secy W
603Ha eHNS:

(N Z(v1, V) - BEeC onTtuManbHoro besneneynoHHoOro
. JIOKaJIbHOro CX04CTBa Moc/Ied0BaTE/IbHOCTEN ViU V;
BecoBasa maTpuua M/a, b] cHntaeTcs 3a4aHHOW

P(w) - BEpOATHOCTb TOro, 4TO AJ19 HE3aBUCUMBbIX
C/NyYanHbIX BepHYNInNeBCKUX NnocsienoBaTesIbHOCTEN ViU V,

" OJINHbI M W N COOTBETCTBEHHO BbIMNOJIHEHO: Z(V;, V3) > W.
* Teopema (Karlin, Altschul, 1999).
P(w) = exp(-Kmn e iw)
3necb K, A 3aBUCAT TOJIbKO OT BECOBOW MaTpuLbl M.

TepMuH: PacnpepneneHune skCcTpeMalsibHbIX 3Ha4YeHUNN.
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' YCcnoBuas NPpUMEHUMOCTHU
\J pacnpep,eneuml 3KCTpPEeMaJibHbIX 3HAYEHUN

‘; *eopema (Karlin, Altschul, 1999).
a3 P(w) = exp(-Kmn e i) (*)
| Teopuna: Heobxoaonmo BbINOIHEHWE CAefyoLWero:

1) Exp(M[x, y]) < O

2) Max(M[x, y]) > 0

3) pacripenesieHne BeposiTHocTen - bepHy/1/1IneBo

4) paccmMaTpuBaroTCA TOJIbLKO be3nes1eLiMoOHHbIE
CXO0/CTBa

[TpaKTunKa:

Ycnoeua 1) n 2) B peasibHbIX Ciy4adx Bceraa
BbIMOJIHAIOTCH

Ecnun ycnosusa 3) n 4) He BbINOJHAKOTCA, TO (*) MOXHO
Ncrosib3oBaTb NpUbAN>XXKeHHO, a KoadhdunumneHTsl K, A
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