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1. OMMPEAEJIEHVE METOOA MOHTE-
KAPJ1O

MeTtoa MoHTe-Kapao, nin metos
CTOXACTUYECKOro MOAENNPOBaHUS,
OCHOBAH Ha MOAE/IMPOBAHMNMN CAYHANHbIX
MNpoLLeccoB C 3aZaHHbIMM
XapaKTePUCTUKAMM.



2. ICTOPUA BOSHUKHOBEHUA
METOOA MOHTE-KAPIO

* Metog MoHTe-Kapno BbIpOC U3 NOMNbITOK No4en yyyllnTb CBOU
LLIaHCbI B a3apTHbIX Urpax.

* HazeaHue aTou rpynne metogos gan ropoa MoHTe-Kapno -
CTOnMLa EBPONENCKOro UTOPHOro busHeca (Ka3nHo), rae urpatoT

B PYNEeTKY — 04HO M3 MPOCTENLLMX YCTPOWCTB AN MNONy4YeHUs
CNy4YanHbIX YNCEN, Ha UCMONb30BaHNN KOTOPbIX OCHOBAH 3TOT
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Co3parensiMu METOJIa CYUTAIOT aMEPUKAHCKHUX MAaTEMaTHKOB 1.
Heilimana u C. Ynama. B 1944 ropay, B ¢Bs3u ¢ paboTaMHM 110 CO3JaHUIO
aTOMHOM 00MOBI HeliMaH IpeajIoKuiI IIMPOKO UCIOIb30BaTh anmapar
TEOPHM BEPOSITHOCTEM JJISl pELICHUS IPUKIAIHBIX 33724 C IIOMOIIBIO
OBM. IlepBas pabota, I71€ 3TOT BOOPOC CUCTEMATUYECKH H3JIarajcs,
MIPUHAIICKUT MeETpOoroaucy u yinamy.

J1.Heriman C.VYnam




3.CYTb METOOA MOHTE-KAPIO

e Hanpumep, 4TobbI
y3HaTb, Kakoe B
cpeaHem byaet
paccTosiHne Mexay
ABYMSA CNYYaNHbIMK
TOYKaMMu B Kpyre,
meTogoM MoHTe-Kapso,
HY>XHO B3AITb MHOIO
CNYYaUHbIX Nap TOYeEK,
ANS KQXA0M Napbl HAUTU
paccTosiHMe, @ NOTOM
YCPeAHUTb.

[Mpouecc mogenunpyetcs
NPV NOMOLLM
reHepaTopa C/y4YanHbIxX
BE/IMYUH. ITO
NOBTOPSIETCA MHOIO pas,
a NOTOM Ha OCHOBEe
MONYYEHHbIX CYYaMHbIX
ZAQHHbIX BbIYNCAAKOTCA
BEPOATHOCTHbIE
XapaKTepucTuUKm
pellaeMom 3azaum.




4. OBJIACTb NPUMEHEHUWA METOLOA
MOHTE-KAPJ1O

Mcnonb3yeTcsa ansa peweHns 3agad B pasfnyHbIX
obnacTax:

Teopuu
yrpasrneHus



5. JOCTOMHCTBA METOOA MOHTE-KAPIO

Bbicokaga TO4YHOCTb PACYETOB;

BblicOoKkas TO4YHOCTb NMPUMEHUNTESJIbHO K UHCTPYMEHTAM C
HENMUHENHbBIMU LEHOBbLIMMW XapPaKTepnctmkamMm,

B0O3MOXHOCTb MOAENNPOBaHUSA NHOOLIX UCTOPUYECKUX U
rTMNOTETUYECKMNX pacnpeaeneHunn,




6. HEOOCTATKU METOOA MOHTE-KAPIO

Bbicoxkasi CJ10:KHOCTDH
MoaeJIeH "
COOTBETCTBEHHO
BBICOKMI PUCK
HeaJeKBATHOCTH
Moae1eu

Bbicokue TpedoBaHus K
BbIYHCJINTEJIbHOH
MOIIHOCTH H
3HAYMTEJbHbIE 3aTPAThI
BpPEeMeHH Ha NMpPOoBeJAeHHe
pacuyeToB




7. MPUMEP 1

[Tpennonoxum, 4T0 HaM HY>KHO ONPEIEIIUTD
IJIOIIA/Ib TIOCKOM (PUTYpBI, PACTIOIOKEHHOM
BHYTPHU KBaJ[paTa, CTOPOHA KOTOPOro paBHa
enuaule (puc. 1). BeitbepeM BHyTpH KBajpara
Hayraja N toduek. O003HauuM yepe3 M
KOJTMYECTBO TOYEK, MOMABIIMX MPH ITOM BHYTPb
durypsl. Torma miomaas GUrypsl

M
IPUOIMKEHHO paBHA OTHOIIECHUIO sl Otcrona,

yeM Oonbrie N, TeM OonbIlle TOYHOCTh TaKOM
OIICHKH.

Puc. 1 EquanyHbIi KBaagpaT
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8. MPUMEP 2

MuaBecTop BnageeT nopTdesieM, COCTOAIMM U3 OJTHOU
Ka3HAYECMCKOM OOJIMTallii KOPHOPATUBHBIX OOJIMTalldil OJHOTO U
TOI0 € KPEAUTHOTO PEUTHUHTA

Obauraums Cpok ao KynoHHaa  |Homwunan, maH. [[loxoaHoCTb K
norawexua, |cTaska, %  |aonn. noralweHuio,
net %

KazHauenckas (5,5 6 5 6

Kopnoparuenas (15,5 9 4 9

KopnoparueHas |25,5 10,5 6 10,5




[loxoaHOCTH Pa30ouneHue
Ka3Hauyenckux obnuraumn, | BepoATHOCTbL | NpOMEXyTKa
% [0,1)
Sner | 15 ner | 25 ner
4 6 7 0,2 [0; 0,20)
5 8 9 0,15 [0,20; 0,35)
g 7 7 0,1 [0,35; 0,45)
7 8 8 0,1 [0,45; 0,55)
9 9 9 0,2 [0,55; 0,75)
10 8 8 0,25 [0,75; 1,00)
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BenuwyunHa

cnpena mexay BeposiTHOCT Pa3buneHune
NOXOAHOCTAMM, npomexyTtka [0,1)
N Ry
75 0,1 [0; 0,10)
100 0,2 [0,10; 0,30)
125 0,25 [0,30; 0,55)
150 0,25 [0,55; 0,80)
175 0,15 [0,80; 0,95)
200 0,05 [0,95; 1,00)
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9. SAKNNIOYEHUE

B oTnuuue oT aHAaIUTUYECKUX METOJI0B, MITYIIIUX PEIICHUE B BUJIE Psjia MO
COOCTBEHHBIM (PYHKIIUSIM, MeTod MoHTe-Kapiio uieTt pemeHus B BUAC
CTaTUCTUYECKUX CYMM. /{11 mprMeHEeHUs JOCTATOYHO OMUCAHUS BEPOSITHOCTHOTO
npolecca U He 00s3arebHa €ro (OpMyIMpOBKa B BUAE HHTETPATBHOTO
YPaBHEHMSI;, OIIEHKA MOTPEITHOCTH YPE3BbIYaiHO IPOCTA, KX TOYHOCTH CJIa00

3aBUCHUT OT Pa3MEPHOCTH MPOCTPAHCTRA.

C noMorsro Mmetona MonTe-Kapio pemarTcss MHOTHE CI0KHBIC 3a]1a4H,

KOTOPBIC OYCHb CJIO0KHO NJIX HCBO3MOKHO PCIINTL APYI'MMH MCTOJAMU.

14



10. CTTIMCOK UCTMOJb3YEMbIX
NWCTOYHUKOB

1. U.M.Cobonb «Metog Monte-Kapao», M., 1985

2. DHIUKIoNeaAus: (UHAHCOBOIO pUCK-MeHemkMeHTa/ I1oa pegakuuent A.A.
JlobanoBa n A.B. UyrynoBa — M: Anbnuna [labaumep, 2003

3. Uurepuer-pecypc: «lIpensicropus u onpeneneaue Meroaa Mounre-Kapio»
/GIS/Learning/Monte-Carlo 2/Page(01.htm

4. UaTepHeT-pecypc «Metox MonTe-Kapiio»
/docs/TVIMS/NP/lekziitv/lekziyal 7.htm
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CNACUBO 3A BHUMAHMUE!!!
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