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MpeaucnoBue

1 NOATOTOBJIEH OTKpbITBIM aKLMOHEPHbIM 06LLECTBOM «Hay4YHO-UCCreaoBaTenbCKuii LEHTP KOHTPO-
NA U AUarHoCcTukm TexHudeckux cuctem» (AO «HWL KO») Ha ocHOoBe COGCTBEHHOrO NepeBoga Ha PyCCKUi
A3bIK AHIMOA3bLIYHOW BEPCUU CTaHA4apPTa, YKa3aHHOro B NyHKTE 4

2 BHECEH TexHuyeckum KOMUTETOM no ctaHaaptusaumn TK 10 «MeHeaXMeHT puckay

3 YTBEPXOEH W BBEOEH B JAEWCTBWE MMpukasom denepansHOro areHTCTBA N0 TEXHUYECKOMY
perynmpoBaHuto n metponorum ot 12 ceHTabpsa 2017 r. Ne 1059-ct

4 HacTtodawmin ctaHgapT aBnsaeTca MoauuLuMpoBaHHbIM MO OTHOLLEHUIO K MEXOYHapOoAHOMY CTaHAapTy
MO3K 61164:2004 «[lMoBbleHME HAAEXHOCTU. CTaTUCTUYECKME KpUTEpUn U MeToabl oueHkuy (IEC 61164:2004
«Reliability growth — Statistical test and estimation methods», MOD) nyTem BHeCceHNA OTKNOHEHWUIA, 0ObACHE-
HWe KOTOpbLIX NPUBEAEHO BO BBEAEHUN K HACTOSILLEMY CTaHAapTYy.

MexayHapoaHbi ctangapt paspabortan IEC 56.

HaumMeHoBaHWe HacTOsALEro CTaHaapTa M3MEHEHO OTHOCUTENbHO HAMMEHOBAHUS YKA3aHHOTO MeXay-
HapoaHOro craHaapTa ans npueeaeHus B coorsercreue ¢ FOCT P 1.5—2012 (noapasaen 3.5).

CBeaeHnss 0 COOTBETCTBUM CCbINOYHBIX HALMOHANLHBLIX CTAHAAPTOB MEXAYHAPOAHLIM CTaHAapTaM,
UCMONb30BAHHBLIM B KAYECTBE CCbIMIOYHLIX B MPUMEHEHHOM MEXAYHAPOAHOM CTaHAApTE, NMPUBEAEHLI B J10-
MONHUTENBHOM NpunoxeHuu OA

5 BSAMEH roCT P 51901.16—2005 (M3K 61164:1995)

lMpasuna npumeHeHus1 HacmMoswWea0 cmaH0apma ycmaHoesieHbl 8 cmambe 26 dedeparnbHO20 3aKOHa
om 29 urwHsa 2015 2. Ne 162-03 «O cmandapmu3ayuu e Pocculickoii ®edepayuu». Ungpopmayus 06 u3s-
MEHEeHUSX K Hacmosiuemy cmaHoapmy nybnukyemcs e exe2o0HoM (No cocmosaHuo Ha 1 sHeaps mekyuiez0
200a) uHopmayuoOHHOM yKazamerne «HauuoHanbHbie cmaHdapmbly, a oghuyuanbHbill mekem UusMeHeHul
U 1onpaeok — 8 eXeMeCAYHOM UHGhOPMaUUOHHOM yKkasamene «HayuoHanbHblie cmaHdapmbl». B criyyae
nepecmompa (3aMeHbi) unu OMMeHbl Hacmoswezo cmaHdapma coomeememeyiowiee yeedomneHue bydem
onybnukosaHo 6 bruxaliluem 6bifycKe EXeMeCca4yHOo20 UHOPMayUOHHO20 ykazamensa «HauyuoHanbHble
cmaHOapmbi». Coomeemcemeytouwias UHghopmayus, yeeOoMrieHuUe U MmeKcmbl pasMewaromes makke 6 UH-
¢hopmayuoHHOU cucmeme obuieeo nonb3osaHus — Ha ochuluarnibHom calime ®edepanbHo20 azeHmoemea o
MEeXHUYECKOMY peaynupoeaHuto U Memponozauu e cemu lhmepHem (www.gost.ru)

© CraHgaptuHcopm, 2017

Hacroswmit cTaHgapT He MOXET ObITb NOMHOCTBLIO UM YaCTUYHO BOCMPOU3BEAEH, TUPAXKAPOBAH U pac-
MPOCTpaHeH B Ka4ecTBe opuuuanbHOro usaaHus 6es paspelueHus denepanbHOro areHTCTBa Mo TEXHUYECKO-
MY PerynmpoBaHu1io u METPOONH
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BBeneHue

B HacToAwem cTaHgapte onucaHbl B BUAE CTEMEHHOW (PYHKLUMM MOAEmNb MOBbLILLEHUA HaAEeXHOCTU
BPEMEHW N COOTBETCTBYIOLLMIA METOA NPOTrHO3MPOBAHMA U NPUBEAEHO PYKOBOACTBO ANS MX UCMONb30BaHMS.
CyLLeCTBYET HECKONbKO MOAENeN NOBbILLIEHWUA HAAEXHOCTU, OHAKO CTeNeHHas MOAEnNb ABMSAETCS OAHOM U3
Haubonee LWMPOKO UCNOMb3yeMbIX. B HaCToALEM CTaHaapTe yCTaHOBMNEHLI MPOLEAYPLI ONPEAENeHMs OLIEHOK
HEKOTOPbIX UMW BCEX XapaKTEPUCTUK, nepeuncnerHolx B FOCT P 51901.6—2005 (pasdenbi 4, 6 u 7).

TpebyeTca ABa TMNA UCXOAHbLIX AaHHbIX. MepBbli — AN NNaHMPOBAHWUA MOBLILLEHNA HAAEXKHOCTU No-
CpeACTBOM BbINOMHEHUA aHann3a U KOHCTPYKTMBHBIX YMy4LUEeHUW Ha CTaauu NPOEKTUPOBAHUA HAAEXHOCTU
Ha HayanbHOM 9Tane, LeneBblX nokasaTtenei HaAeXHOCTU U MMaHMPYEMbIX YIYYLIEHWIA NpoekTa C yYyeToM
Ux npeanonaraeMoro macwurata. BTopoi TMn UCXOAHbIX AaHHbIX, ANSA MNOBbILIEHWA HAAEXHOCTM Ha craaun
yTBEPXKAEHUA NpoeKTa, Heobxoaum Anst Habopa AaHHBIX O COBOKYMHOM BPeMEHMW UCMbITAHUIA aBTOHOMHOI CU-
CTeMbl, B POLIECCE KOTOPbLIX BO3HMKAmNMW 0TKa3bl, U BPEMEHMW NPEKPaLLeHUs1 UCMbITaHUI, €CNKU OHO OTNMYaeTcA
OT BpPEMEHW NnocrnegHero otkasa. Jjonyckaercs, YTo CO0p MCXOAHBIX AaHHbIX HAYMHAETCH NOCNe 3aBepLUeHuUs]
Kakux-nmbo npeaBapuTenbHbIX UCTILITAHUN, TAKUX KaKk OTOPAKOBOYHBLIE UMU KIIMMATUYECKUE UCTIBITAHUS, Ha-
npaBfieHHbIe Ha CTabUNU3aLMI0 MHTEHCMBHOCTU OTKA30B NPOAYKLIUK.

MapameTpbl MOAENU NOBbLILLEHUA HAAEXKHOCTU, NOMYYEHHbIE NOCNE OLEHKM Pe3ynbTaTtoB NpeablayLmx
UCMbITAHUIA, MOTYT ObITb MCNOMNb30BaHbI AN NAHMPOBAHMA U BbIbOpa HanpaBneHus 6yayLmux nporpamm no-
BbILLEHNA HAAEXXHOCTU NMPU obecnevyeHun OAWHaKOBbIX yCJ’lOBI/Il7I.

[ns HekoTOpbIX npoueayp MOryT notpeboBaTbCsi KOMMbIOTEPHLIE MPOrpaMMbl, HO OHU HE SIBMAIOTCSA
Ype3aMepHO CNOXHbIMU. B HacTosLeM cTaHaapTe NpeacTasneHbl anropuTMbl, ANS KOTOPbIX Nerko paspabdo-
TaTb KOMMNbIOTEPHbIE NPOrPaMMbl.

B otnnume ot IEC 61164:2004 B pasaen 2 HACTOALLErO CTAHAAPTA He BKIOYEH AOKYMEHT!), KoTopbiit
HeuenecoobpasHO NPUMEHSTL B COOTBETCTBUU C TPEOOBaAHMSAMM HALMOHANBHOW CUCTEMbI CTaHAAPTU3ALUMN.

1) IEC 60050—191:1990 International Electrotechnical Vocabulary (IEV) — Chapter 191: Dependability and quality
of service.

v
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HAUWOHANBbHBIN CTAHOAPT POCCUMUCKOW OEAEPALUMMU

MEHEOXKMEHT PUCKA

MoBbIlWEeHNe HAAEXKHOCTHU.
Cratuctuyeckue KpUTepumn n Metoabl OLI€HKU

Risk management. Reliability growth. Statistical test and estimation methods

Data BBeaeHus — 2018—12—01

1 ObnacTb npuMeHeHus

B HacTosALeM CTaHaapTe npuBeaA€Hbl MOAENN MOBbILLEHUA HAAEXHOCTU U KONMUYECTBEHHbIE METOAbI
OLIeHKW, OCHOBAaHHbIE Ha AaHHbIX 06 OTKa3sax, NONy4Y€HHbIX B COOTBETCTBUU C nporpaMMOﬁ NOBbILLEHUA Ha-
OEeXHOCTU. ITH npoueaypbl NO3BONAKT onpeaenAaTb YypOBEHb NOBLILLUEHUA HAAEXHOCTU, TOMEYHbIE OLIEHKU U
OOBepUTENbHbIE UHTEPBArbI NOKasaTenen HageXxXHoCTu, a TaKkke NPUMEHATb KpUTEPUN cornacus.

2 HopMaTtuBHbI€ CCbINKN

B HacTosiLleM cTaHgapTe MCNonb30BaHbl HOPMAaTUBHbLIE CCbINKM Ha CrieayloLwmue CTaHaapTbl:

FOCT P 50779.26—2007 Cmamucmudeckue mMemoObi. TodyedHbie OUeHkKu, dosepumersbHbie, rnpedux-
UUOHHbIe U mosiepaHmHbie UHmMepesarbsl 0111 3KCIOHeHYUanbHo20 pacnpedeneHus

FOCT P M3K 60605-6—2007 HadexHocmb 8 mexHuke. Kpumepuu npoeepku nocmosiHemea UHmMeH-
cusHOCMU 0MKa308 U napamempa romokKa omka3sos

FOCT P 51901.6—2005 (MOK 61014:2003) MeHeOxmeHm pucka. [lpozpamma noebiuieHus Haldex-
Hocmu

MpuMeyaHue—/puNoNb30BaHUN HACTOALLUM CTaHAAPTOM LienecooGpasHo NPoBepUTh AeHCTBUE CChINOYHBIX
CTaHAapToB B WHPOPMALIMOHHON cUCTeMe O6LLEro Nosib3oBaHUst — Ha oguLmanbHoM caiite defepanbHOro areHTCTsa o
TEXHUYECKOMY PEerynupoBaHuio U MeTponoruu B ceTu MIHTEPHET UMK Mo exXeroHoMy UHOPMaLMOHHOMY yKasaTernto «Ha-
UMOHanbHble CTaHAAPTLI», KOTOPLINA ONyBrIMKoBaH MO COCTOSIHUIO Ha 1 siHBaps TEKYLLEro rofa, 1 o BbiNyckam exemMecsy-
HOTO MHChOPMALIMOHHOTO yKasaTens «HauuoHanbHble cTaHAapTbi» 3a TekyLumid rod. Ecnu 3ameHeH CCbINOYHLIN CTaHaapT,
Ha KOTOpbIi JaHa HEAaTUPOBaHHAsA CChifika, TO PEKOMEHAYETCH UCTIONb30BaTh AEHCTBYIOLLYIO BEPCUIO 3TOrO CTaHaapTa
C Y4€ETOM BCEX BHECEHHBIX B JaHHY0 BEPCUIO M3MEHEHWIA. ECINM 3aMeHEeH CChINOYHLIA CTaHAaPpT, Ha KOTOpbIi AaHa AaTu-
poBaHHas CCbifika, TO PEKOMEHAYETCS UCMONb30BaTh BEPCUIO STOM0 CTaHAapTa C yKasaHHbIM Bbie FOAOM yTBepXAeHUs
(npuHsTUA). Ecnun nocre yTBepXAeHUsl HACTOSLLEro CTaHAapTa B CChINIOYHLIA CTaHAapT, Ha KOTOPLIN AaHa AaTUpoBaHHas
CChIINKa, BHECEHO U3MEHEHMWe, 3aTparmBatoLLee MonoXeHWe, Ha KOTOPOe fjaHa CChINka, TO 3TO NONoXeHUe pekKoMeHIyeTcs
npUMeHsTb Ge3 yueTa JaHHOro NonoxeHus. ECnin ccbinoYHbIi cTaHgapT oTMeHeH 6e3 3aMeHsbl, TO NOMoXeHNe, B KOTOPOM
JlaHa CCbirika Ha Hero, peKOMeHZYeTCs MPUMEHSITh B YacTu, He 3aTparvBaioLLeil 3Ty CChINKY.

3 TepMmuHbI U onpeaeneHun

B HacrosiLem cTaHaapte npuMeHeHbl TepMuHbl No FOCT P 51901.6, a Takke cneayowme TepmMmuHbl ©
COOTBETCTBYIOLUMMU ONPEAENEHUAMMU:

3.1 ueneBas HagexHocTb (reliability goal): YKenaembiii ypoBEHb HAIEKHOCTU, KOTOPLIM A0MKHA obna-
AaTb NPOAYKUMA NOCHe 3aBepLUeHUs NporpaMmbl NOBLILLEHUSI HAEXKHOCTH.

U3panue ocpuumnanoHoe
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3.2 nepBoHavanbHas HagexHocTb (initial reliability): HagexHocTe npoayKkuuu Ha paHHWUX CTaansAX npo-
€KTUPOBAHUSI O COKPALLEHUA NOTEHLUMATbHbIX PEXVUMOB OTKa3a U NPUYUH NX BOSHWKHOBEHWUS NOCPEACTBOM
yIy4LleHUs KOHCTPYKUMK obbekTa.

3.3 Mogenb NOBbIWEHUA HAAEXHOCTU ANA cTaauu npoekTupoBaHua (reliability growth model for the
design phase): Marematuyeckas MOA€enb, YUUTbIBAKOLLASA BO3MOXHbIE YNYYLLUEHUS] KOHCTPYKLMU U UX 3HaYe-
HWe, No3BONAILLAA MaTemaTuyeckm onucaTb MoBbILLEHWE HAaAEXHOCTU 0ObekTa OT Ha4ana Ao KoHua aTtana
NPOEKTUPOBAHKA.

3.4 cpeaHssi MYHTEHCUBHOCTb OTKa30B (00bekTa) (average product failure rate): CpeaHAst UHTEHCUB-
HOCTb OTKa30B 0ObekTa, pacCcuMTaHHan ucxoas n3 6e30TKa3HOCTM 0ObEKTa 3a 3aaHHbIi Nepuos BPEMEHH.

MpuMedaHWe— M3aMeHeHNe WHTEHCMBHOCTY OTKa3oB BO BPeMeHW SBMSETCS pesynsraToM MOoAuduKaumm
KOHCTPYKLUM OObEKTA.

3.5 orcpouyeHHas moaudukauuma (delayed modification): KoppekTupyiowme nameHeHus, KoTopble BBE-
[eHbl B OObEKT MNOCNe OKOHYaHUA UCTIbITAHUI.

MpuMedaHU e — OTCPOUEHHYH MOAUMHMKALNIO He NPOBOAST B NPOLEcce UCMbITaHUA.

3.6 koacppuumnenT acpdekTuBHocTU ynyuwenus (improvement effectiveness factor): Koacpduuuenr,
Ha KOTOPbI YMEHbLUMNACh UHTEHCMBHOCTL CUCTEMAaTUYECKMX OTKA30B B PE3YNLTATE KOPPEKTUPYIOLLEH MOAK-
dukaumm.

3.7 ucnbiTaHus TUNa |, UcnbiTaHUs, orpaHUYeHHbIe No BpemMeHu (type | test, time-terminated test):
McnblTaHus Ha NOBbLILLEHWE HAAEXHOCTH, 3aKaHYMBAIOLLMECH B YCTAHOBNEHHOE BPEMS, UMK UCTILITAHUS, ANS
KOTOPbIX JaHHbI€ MOTYT ObITb MOMYYEHbl B TEHEHUE BPEMEHM, HE 3aBUCSLLENO OT KONMYECTBA OTKA30B.

3.8 ucnbeiTanusa Tuna ll, UcnbiTaHUA, orpaHMYeHHbIe NO KonuyecTBy oTtkasoB (type Il test, failure-
terminated test): cnbiTaHA Ha NOBLILLEHWE HAAEXHOCTU, KOTOPLIE 3aBEPLLAIOTCA NOCMe NofyYeHUs AaHHbIX
006 yCTaHOBNEHHOM KONMUYECTBE OTKA30B, UMM UCNbITAHWUA, ANA KOTOPbLIX AAHHbIE MOTYT ObiTb MOMNYYEHbI B
TeyeHne BpeMEHM, 3aBUCALLIEro OT KONM4YecTBa OTKa3oB.

4 O603HaueHun

B HacTosiLIEM CTaHAapTe NPUMEHEHbI crieayiowmue 0603Ha4YeHUs.
a) nsi 6.1, A.1 n B.3:

T —  CcpoK cny0bl Npoaykuumn, HapaboTka A0 0TKa3a U Mexay OTkasamu, a Takke Takue xa-
pPaKTEPUCTUKU, KaK Ha3HAYEHHbIN PEeCcypC, rapaHTUINHBIA Nepuoa;

Ro(T) — nepBOHa4YanbLHasA BepOATHOCTb 6€30TKa3HoN paboThl;

*0 — HavanbHasi CpeJHsIs UHTEHCUBHOCTb OTKA30B 00bEKTa 3a NEPMOA NPOEKTUPOBAHUS;

d() —  KOMM4YecTBO MoauduKauMi KOHCTPYKUMW 3a BpemaA f OT Havana npouecca NpoeKTupo-
BaHuUS;

oap —  k03thULMEHT NOBbILLIEHUS] BE30TKA3HOCTU B Pe3ynbraTe YMEHbLUEHUS KOMHeCcTBa OT-
Ka30B.;

D — obfuiee KONUYECTBO BHEAPEHHbIX YNY4LIEHUN KOHCTPYKLUUK,

i — 06Las npogomKMTENBLHOCTL NepMoaa NPOEKTUPOBAHUA, B NPOLIECCE KOTOPOro BHeape-
Hbl YNyJLLIEHUS KOHCTPYKLWY;

t — nepemeHHas BPEMEHU B NpoLecce nepruoaa npoektuposanus ot 0 oo iy,

Ao (D —  CpeAHsisl UHTEHCUBHOCTb OTKA30B 00bekTa Kak (PyHKUMA BpeMEeHU B TeYeHWe nepuoaa
NPOEeKTUPOBAHUS,

Aglp) — 3apaHHas cpefHss UHTEHCMBHOCTbL OTKa30B MpU 3aBepLUeHUU nepuoaa NpoekTpoBa-
Hus £,

Rs(M —  UeneBoe 3HaYeHWe BePOSITHOCTU 6e30TkasHol paboTbl 06bekTa, KOTOporo Heo6xoaAMMOo
AOCTMYb 32 Nepuoj NPOEKTUPOBaHUS;

R(t,T) —  BEepoSITHOCTb 6e30Tka3HoW paboTbl kak OYHKUMS BPEMEHUN U YNYULLUEHUI KOHCTPYKLUK;

b) Ana 6.2, A2 n B.4:

RgT — UerneBoe 3HayeHWe BepOSITHOCTH Be30Tka3sHoli paboTbl 06bekTa, KOTOPOro HeoGXxoAMMO
[OCTUYb 32 Nepuoj NPOEKTUPOBaHUS;
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06L11asA NPOJOMKUTENBHOCTL NMEPMOAA NPOEKTUPOBAHUS;
KO3(PMULIMEHT MOBLILLEHWUS HAAEXKHOCTU B TEYEHME NEPUOAA NPOEKTUPOBAHUS;
MHTEHCUBHOCTb HECUCTEMATUYECKUX (MM OCTATOUHBIX) OTKA30B;

ofLiee KOnNM4YeCcTBO NPOrHO3UPYEMBIX UMW BHE PEHHBIX YIyYLLIEHUI  KOHCTPYKLMK B NpPO-
Liecce NPOEKTUPOBAHUS, BbINOMHEHHLIX AN YCTPaHEHUs cnabblX MECT;

obLIee KONUYECTBO PasNUYHbLIX KATErOPUil OTKA3O0B;
UHAEKChI;

BEPOSITHOCTb BO3HUKHOBEHWSA j-ro crnaboro Mecta KOHCTPYKLMK B K-/ KaTeropum 0TKa3os
3a yCTaHOBMNEHHY HapaboTky 06bekTa;

oXugaemoe Konu4yecTBo cnabblX MECT KOHCTPYKLMK K- KaTeropumn 0Tkasos 3a yCTaHOB-
NEeHHyo HapaboTKy 00bekTa;

o6LLee KONMYECTBO NPOrHO3UPYEMbIX UMW BHEAPEHHBIX YNY4YLLEHUA KOHCTPYKLMM 3a ne-
p1oA NPOEKTUPOBAHUSA ANS YCTpaHeHUs cnabbix MECT K-i KaTeropum OTKasos;

MHTEHCMBHOCTb OTKa30B, OTHOCALLUMXCS K K-i1 KaTeropun oTkasos;

HavanbHas BEPOATHOCTb 6e30TKa3HoW paboTbl 06bekTa 3a Bpems T,
BEPOSITHOCTb 6e30TKa3HoW paboThl 00bekTa Kak pyHKUMsA Bpemeru T,
OXujaemoe BpeMsi AOCTUXKEHUS LIENIEBOr0 3Ha4YEeHUs NoKasaTens HaAeXHOCTH;

71.2,9,A4,B1nB.z2:

obLuee KONMYeCcTBO YNy4ylUEHUA KOHCTPYKLUUW, BHEAPEHHbLIX 3@ Nepuog NpoeKkTUpoBa-
HUSA, AN YMEHbLUEHUS KONMYECTBA BbISBINEHHbIX criabbix MECT;

obLLas NpoAOIMKUTENBHOCTL NepMoaa NPOEKTUPOBAHUS, B MPOLECCE KOTOPOro BHeApe-
Hbl MOANMUKALIUN KOHCTPYKLMIA;

nepeMeHHasi BpemMeHu (B npouecce npoektuposaHua 0 < £ < tp);

KONM4ECTBO MOAMChUKALMIA KOHCTPYKLMK 3a 3aaaHHoe BpemaA fp, (0 < t<{p);

KO3 (PULMEHT NOBLILLEHUA GE30TKA3HOCTK B NpOLIECCe Nepuoaa NpoEKTUPOBaHUS;
HavanbHas cpegHsA MHTEHCUBHOCTb OTKA30B 0ObEKTa Npu NPOEKTUPOBaHUM;

nepeMeHHas cpeaHsn UHTEHCUBHOCTb OTKA30B 0ObeKTa Kak (byHKLMS BPEMEHW B Npo-
uecce npoektupoBavua (0 < t<fp);

HayanbHasa 6e30Tka3HOCTb 0ObekTa 3a BpeMs T (Ha3HaYeHHbIW pecypc UNM yCTaHOB-
neHHas HapaborTka);

Lernesoe 3HaYeHWe BEPOATHOCTM Be30TkasHoi paboTbl 0O6bekTa 3a Bpemsa T, KOTOPOro
HeoGxoaANMO A0CTUYL NOCPEACTBOM YIYULLIEHUI KOHCTPYKLWM;

NOBLILLEHNE HAEXHOCTU 0OBEKTA KaK (PYHKLMSI BPEMEHU U YNYULLEHUS! KOHCTPYKLIUK,
LeneBoe 3HaYeHne CpeaHel MHTEHCMBHOCTU OTKA30B;

YCTaHOBINEHHOE BpeMS B Nepuo cpoka cnyObl 00bekTa (Ha3Ha4YeHHbI pecypc, rapaH-
TUIHBIW Nepuoa, CPoK CryXObl);

napametp maciuraba ans CTeneHHON MOAEeny;

napamMetp )opMbl ANA CTENEHHON MOAENU;

KpUTUYECKOE 3HAUYEHUe Ansi NPOBEPKU rMnoTes;

KONUYECTBO MHTEPBASIOB 114 aHanusa CrpynnupoBaHHbIX 4aHHbIX;

cpegHee u uHanBuayanbHble KO dULUMEHTb 3PPEKTUBHOCTHN YIYULLEHWUN;
KOMMYECTBO Pa3nuyHbIX TUNOB HAabNAAEMbIX OTKA30B Kateropum B;
WMHAEKCb;

KOMMYeCTBO OTKAa30B KaTeropum A;

KOMMYEeCTBO OTKa30B kaTteropuu B;

. /
KONM4ECTBO HaBMIoAaeMbIX OTKA30B /-0 TUNa kateropun B: Kg = 2, K.
napamertp craructudeckoro kputepusi Kpamepa-Museca;
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N

Ni

N(T)
EIN(T)]
ti—1);
t)

;

Ti
TN
T
1)

KONMYECTBO OTKA30B;

KONMUYECTBO OTKA30B B i-M UHTEpBAane;

HaKoONNeHHoe KONUYeCcTBO OTKA30B 3a BPEMsI UCNbITAHUN T,

MaTemaTu4eckoe OXxugaHue CyMmMapHOro KOnM4ecTBa 0Tka3oB 3a BPEMS UCTIbITAHUN T
rpaHuubl j-ro UHTEPBana BpeMEHU UCTIbITAHWUM ANsl aHanuW3a CcrpynnupOBaHHbIX AaHHbIX;

BPEMS UCNbITAHWIA, CyMMapHas HapaboTka B npoLecce UCNbITaHUN;
cyMmapHas HapaboTka A0 j-ro oTkasa;

o6uwan cymmapHas HapaboTka B MpoLecce UCnbITaHni o otkasam Tuna ll;
o6uwan cymmapHas HapaboTka B MpoLecce UCMbITaHui No oTkasam Tuna |;
KBaHTUNb y2 — pacnpeaeneHus ¢ v cTeneHsamm ceoboab! YPOBHS v;

obuiee 0603Ha4YeHUe napameTpa NoToKa OTKa30B;

KBAHTUNb CTAHAAPTHOIO HOPMAarbLHOIO pacnpeaeneHns YPoBHS;
NPOrHO3upyeMbIit napamMeTp NOTOKa OTKa30B;

napameTtp noToka OTKa3oB B MOMEHT BpemMeHu T (COOTBETCTBYIOLMIA BPEMEHN 3aBep-
LUEHUS UCNbITAHUK);

TeKkyLlee 3Ha4YeHne cpeHero BpemMeHu Mexxay otkasamu;

NpPOrHo3upyemMas cpefiHsisi HapaboTka mexay oTkasamu;

BEPOSITHOCTb yCcnexa Ha ctaauu i-u mogudukauum obbekTa npu NPoeKTUPOBAHUM,
onucaHHas AUCKPETHOW MOAEnbi0 NOBbILEHUSA HagexHocTu Bbapnoy, MNpowaHa u
LLionepa;

KONMMYECTBO OTKA30B HECMYYalHOIO TUNA, OCTABLLUMXCA B MOMEHT BpemeHu t > 0 B He-
npepbIBHOW MoAenu NoBbilweHuA HaaexHocTu IBM-PosHepa;

aonst fopaboTaHHbIX 0TKa3oB 00bekTa/0b0pyaoBaHUsl B COOTBETCTBUM C MOAENbLIO MO-
BblLLeHUA HagexHocTn IBM-PosHepa;

BpeMs BO3AENCTBUS HA ODLEKT;

WHTEHCMBHOCTb HECUCTEMATUYECKUX (MM OCTATOUHbIX) OTKA30B;

WHTEHCUMBHOCTb CUCTEMATUYECKUX OTKa30B;

WHTEHCUBHOCTb OTKa30B K-i KaTeropuu,

KONMUYECTBO NOTEHUMANbHbIX cnabbliX MECT KOHCTPYKUUU B k-1 KaTeropum OTKas3os;

BEPOATHOCTb TOTO, YTO j-e MoTEeHLMansHoe crnaboe MECTO KOHCTPYKUMM B K- KaTeropum
OTKAa30B BbI30BET OTKA3;

oXngaemoe BpemMsd nNpoeKTnpoBaHUA Ana AOCTUXKEHUA LieneBOoro nokasarens be3oTKa3s-
Hoctu, R(T);

NPOAOSIKUTENBHOCTL CTaAuKU NPOEKTUPOBAaHNUS,

Ha4anbHOe 3Ha4YeHne BeposiTHOCTK Be3oTKka3Hou paboThl 3a Bpemsa T,

napametp Ans NpeacTaBneHus OXxuaaemMon CKOPOCTU NOBbILLEHNUA 6e30TKa3HOCTH;

OXngaemMoe KonuyecTro crabbix MECT KOHCTPYKLUMK B k-1 KAaTErOpUM OTKa30B, KOTOPbIE
BbI3OBYT OTKa3;

AonsA cucteMmatuyecknx (HecnydaiHbiX) OTKa30B NpoekTupyemoro obwekta B Havane
MCMbITAHUN;

KONMYECTBO OTKA30B 0ObEKTA B HAYane UCMbITaHUN;

OOnNs 0TKa30B, YCTPaAHEHHbIX NOCPEACTBOM OTNagKM B NPOLECcCe UCMbITaHWi Ha MOBbI-
LUEeHUe HaaeXXHOCTH,

A0S NEPBUYHbLIX OTKA30B, YCTPaHEHHbIX 32 BpeMs ¢,

oXuagaemoe BpeMs Ans YyCTPaHEeHUs YacTu g CUCTEMATUYECKMX OTKa30B 3a BPeMms UC-
NbITAHWUN;

cymMMapHasi HapaboTka MexXay oTkasamMu;
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d) OG0o3HayYeHus1, UCNOMNb3yeMble B AUCKPETHON MOAENM NOBbLILLEHNSA HAAEXKHOCTH, 7.2

R; — 6e30TKa3HOCTb UMK BEPOATHOCTb ycnexa i-i KOHUrypauuu,

;=1-R, — BEpPOATHOCTb OTKa3a - KoHuUrypawmu,

k —  KONMMYeCTBO CTaaui U KOHUrypauuii;

n; —  KONUYECTBO UCMbITAHUIA HA CTaAWN |;

m; —  KOMMYeCTBO OTKA30B Ha CTaawuu i;

t= 2};1 n; — CYMMAapHO€ KONM4eCTBO UCMbITAHWI HA CTaauu i;

N(t) — obuiee KONM4YecTBO OTKa30B 3a BPEMsI UCTIbITAHUN £

E[N(@®)] — cpeaHee obLlee KONMMYEeCTBO OTKA30B 3a BPEMSI UCTbITAHWN £,

P — napameTpbl Mmacwtaba n opMbl ANS CTENEHHOW U AUCKPETHOW MOAENEN.

5 Mogenu noBbIWEHUA HAAEXKHOCTU npu NpoeKTNpoBaHMN N UCNbITaHUAX

OCHOBHbIE MPUHLMNBI NOBbILEHUA HAAEXHOCTM OObeKkTa OAMHAKOBLI ANA Npouecca NpPOeKTUpPOBa-
HUA 1 UCNbITAaHUI. OTO 0BYCNOBMNEHO TEM, YTO 0ba 3aTana NnpeanonaralT BbISIBNEHUE U yCTPaHEHUE cnabbix
MECT C LIenbto yny4lleHns obbekTa 1 No3BONsAIOT OLEHUTb YIyYlleHUe NyTeM CpaBHEHUSI OLIEHKU Mokas3aTe-
NS HAAEXHOCTM C LUEenesbiM 3Ha4eHmeM. PasHuua 3aknovaerca B MeToAax, UCNomnb3yeMbiX ANA NPOBEAEHUSA
aHanusa nNpoeKTUpoBaHUA " I/ICI'IbITaHI/II7I, n Mmoaensx, ucnonb3yembiX ANA OLEHKM MOBbILUEHUA HAAEXXHOCTU.
B rOCT P 51901.6 npuBeaeHoO pykOBOACTBO MO pa3paboTke nporpamm NOBbILLIEHUSI HAAEXKHOCTM U MeToAaMm
aHanu3a, ucnosnb3yemMbliM Npu NPOEKTUPOBAHMM N B UCMbITAHUAX. B HacTodAleM cTaHgapTe npuBegeHa noj-
pobHasa nHdopmaymsa 0 Mogensix, KOTopble MOryT ObITb UCMONb30BaHbI A4NS1 OLEHKU MOBLILUEHUSA HAAEXHOCTH
Ha pasHbIX CTaAUAX XKU3HEHHOTO LMKa 00bekTa 1 AnA pasnuyHbIX TMNOB 06LEKTOB, KAk BOCCTAHABIIMBAEMbIX,
TaK U HEBOCCTaHaBNUBAEMbIX.

Marematnyeckme Mogenu NOBbILLEHWS HAAEXKHOCTU NOCTPOEHLI ANl OLEHKN AOCTUTHYTOMO NOBbLILLEHUS
U NPOEKTHOr0 YPOBHA HagexHocTu. Mogenu noBbILLEHUS HAAEXKHOCTM HanpaBieHbl HA NOAAEPKKY MIaHMpPo-
BaHUS NporpamMm NOBbLILLEHWSA HAAEXHOCTU NYTEM OLIEHKW KONMYEeCTBa U 3HAYUMMOCTM M3MEHEHMIA B NpoLecce
NPOEKTUPOBaHUSA U pa3pabOoTKM UK B NEPMOL UCMbITAHMIA, HEOOXOAMMBIX ANS AOCTUXKEHUS LIeNeBoro 3Have-
HWUSA NoKasaTens HageXHOCTH.

Mogenu noBbILWEHUs HAAEXKHOCTM MOTYT OblTb NPEACTaBNeHbl C MOMOLLBI MHTEHCUBHOCTM (Mnn napa-
MeTpa MoToKa) 0TKa30B UMW BEPOSITHOCTU YCNELUHON paboThbl 3a ycTaHOBNEHHOE BpeMsi (D€30TKa3HOCTH), Kak
NoOKa3aHo Ha PUCYHKe 1.

MHTEeHCHMBHOCTL OTKa30B BeposiTHoCTb 6e30TKasHOIN paboThbl
HavanbHoe
3HaueHue A; Lienesoe
\ 3HaveHve Ry
* td

HauanbHoe
3HayeHue R;

Llenesoe
3HaueHue A;

|
\ Ve i
|
|
|
|
|
|
|
|
|
|
|
|
]

|
|
|
|
|
|
|
|
|
|
|
|
|
|
]
4
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|
I
|
|
| |
| I
| |
I l
2

2 3 5 1 3 5
Konu4ecTBo yrnyulleHnii KOHCTPyKLK KonuuecTtBo ynyulleHuid KOHCTPYKLMK

PucyHok 1 — MnaHupyemMoe yBenuieHue cpefHei MHTEHCUBHOCTU OTKa30B UM BEPOSITHOCTU Ge30TKa3sHoN paboThi
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BHyTpu aToin obLlen CTPYKTYpbl CyLLECTBYET MHOMO MOAernen MoBbILEHUS HagexHocTu. B tabnuue 1
npuseaeH 0630p OCHOBHbIX KaTeropuin. Pasnuunsi mexxay npoekTupoBaHUeM U UCNbITAHUAMU, TUM JOCTYMHbIX
[JaHHbIX BAWAIOT HA BbIOOp MoAdenu. K HenpepbIBHOW KaTeropun OTHOCST 0ObLEKTbI, (DYHKLMOHUPYIOLLUME BO
BPEMEHM, HaANPUMEpP PEMOHTUPYEMbIE 0ObekTbl. K AUCKPETHOW Kateropum OTHOCAT AaHHble, KOTOPble (DUK-
CUPYIOT NMULLIb ycnex/oTka3 o6bekTa B UCNbITaHUAX, HanpuMep, Ans HeBOCCTaHaBNUBaeMblX uaaenuii. [ns
OLIEHKU MOBbLILUEHUA HAAEXHOCTW UCTONb3YIOT knaccuyeckue unu GailecoBckue npoueaypsbl. MNepeas karero-
p1s MCMOMb3YET TONbKO HabnogaeMeble JaHHble, B TO BPeMs Kak NOCNeAHsst MCNOMNb3yeT Kak aMnupuyeckue
JaHHbIe NPOEKTUPOBAHUA U UCTILITAHMWI, TaK U UHXEHEPHBLIE 3HAHUA, HANPUMEDP B OTHOLLEHUW OXULAEMOro
KOnu4yecTBa paccMaTpuBaemelX PEXNMOB OTKA30B.

Tabnuya 1— Kateropuv mogenei noBeILLEHUA HAAEXHOCTU CO CCbISTIKAMM Ha CcTaTb

Bpemsa
Twun Moaenu
HenpepbiBHOE (Bpems) OunckpeTHoe (KONUYeCTBO UCMBITAHUIA)

Knaccuyeckasn 6.1 —

MpoekTupoBaHue -
BaiiecoBckas 6.2 —
Knaccuyeckas 71 7.2

MenblTaHus —
BaliecoBckas — —

MHorue moaenu HagexHocTu paspaboTaHbl 4N aHanu3a AaHHbIX UCTbITaHKii. B HacTosweM ctaHaapre
npeacraBneHa ogHa U3 cambliX MOMNYMAPHbLIX MOAENEN NOBLILLEHUSA HAAEXKHOCTU, CTENEHHAs MOAENb (Takke
uspectHas kak AMSAA vnnu mogens Kpoy (Crow) [1]) B AByx hOpMax, HENPepbIBHOW M AUCKPETHOW. 3T1a MO-
Jenb SBnseTca 0606WeHMeM MOAENM NOBLILLEHMS HaaexHocTH Jyaina (Duane) cornacHo Kpoy [1]1). Xora
CYLLECTBYIOT 1 BanecoBckue BapuaHTbl Mogenu Kpoy, OHu B CTaHgapTe He npeacrasneHbl. O630p pa3nuyuHbIX
MOAEneii NOBbILLEHUS HAAEXHOCTU, NPUTOAHbLIX ANA aHanM3a AaHHbIX UCNbITAHWIA, MOXHO HailTu y [bkyanna
(Jewell) [2],[3] n Ce(Xie) [4].

[okymMeHTanbHbIX OTYETOB O MOAENSAX NOBbILLEHUS HAAEXKHOCTU, UCNOMb3YEeMbIX NPU NPOEKTUPOBAHUM,
OYeHb Mano. MoaTomy 6binu NPUMEHEHb!I MOAEMb NAIAHUPOBAHUS MOBLILLEHUS HAAEXKHOCTU, ABAAIOLLAACSA MO-
Andomkaumen CTENEHHON MOAENU, ANA UCNONb30BAHMA NPU NPOEKTUPOBaHUU M BaleCoBCKUI BapuaHT MOaENU
IBM-PosHepa, aganTupoBaHHOR AN NPOEKTUPOBAHUA. TeM HEe MEHEeEe OHU NMPUMEHUMbI TONbKO ANSA 06bLEKTOB,
HenpepbIBHO (PYHKLIMOHNPYIOLLMX BO BPEMEHMW.

B uenom BbIGOP MOAENN NOBBILLEHNUA HAAEXKHOCTU SIBIISIETCA KOMIMPOMUCCOM MeXay NPOCTOTON U pea-
MUCTUYHOCTBIO. BeiGop cneayeT npoBOAUTL B COOTBETCTBUM C BbILLEYNOMSHYTHIMU KPUTEPUAMU, TAKUMU KaK
CTafunA XUIHEHHOrO LMKNa U TUN AAHHBIX, @ Taloke MyTEM aHanm3a 000CHOBAHHOCTU NPEANONOXKEHUN, nexa-
LLMX B OCHOBE KOHKPETHON MOAENKU, NPUMEHUMOW B 3a1aHHbIX yernoBusx. bonee nogpo6Has uHdopmaums 06
MCNONb3yeMbIX NPEANONOXEHUAX ANA MOAENEN, ONUCAHHBLIX B HACTOSLLEM CTaHAAapTe, NpuBeAEHa B pasfe-
nax6 u 7. Cneayer 0OTMETUTb, YTO MOAENM NOBLILLEHUS HAZLEXKHOCTU HE CrieayeT paccmaTpuBaTh Kak 6e3oLum-
60o4YHbIE, MX HE cneayeT NPUMEHATb HEOCMOTPUTENBLHO, HO MOXKHO UCMNOMbL30BAaTh B KAY€CTBE CTATUCTUYECKOTO
mMeToaa AnA 060CHOBaHUSA UHXXEHEPHbIX PELUEHUIA.

6 Moaenu noBbIWeHUs HAAEXXHOCTU, UCMONb3YyEeMble ANA CUCTEeM/00BLEKTOB
Ha CTagun NPOEeKTUPOBAHUS

6.1 MoanduumposaHHas cTeneHHas Mogersib MTAHUPOBAHNA NOBLIWEHNA HAAEXHOCTN
Ha CTaAUN NPOEKTUPOBaHUSA 06 beKTa

6.1.1 O6wan uidopmauus

CrarmcTyeckue npoLeaypbi MoagnUUMPOBAHHOM CTENEHHON MOAENU AN NNAHMPOBAHUS MOBLILLEHUS Ha-
AEXHOCTN HA CTaaun NPOEKTUPOBAHUA TPEDYIOT NPOBEAEHNS YINYHLIEHUNA, HANPABNEHHBLIX HA NOBLILLEHNE HAAEX-
HOCTM KOHCTPYKLIMM 32 CHET COKPALLIEHUS! KONIMYECTBA PEXXUMOB OTKA30B UMW CHKEHNSI BEPOSITHOCTN BO3HUKHOBE-
HUS1 OTKA30B, a TaKKe Ha COKPALLEHWE BPEMEHU OT Hayana NPOEKTUPOBAHUS A0 BHEAPEHUS YIYULLEHUS.

[aHHyl0 MOA€ENb UCNONb3YIOT ANS NAAaHMPOBaHUS (a HE AN aHaNW3a AaHHbIX), OLIEHKM KONMYECTBa UMK
3HAYMMOCTH YMyuLLIEHMIi NEPBOHAYANbLHON KOHCTPYKLIMK NS NOBLILEHNS HAAEXHOCTM 0GLEKTa 10 LENeBoro

1 Yucno B kBagpaTHLIX ckOBKax ykasbiBaeT Ha HOMEP NUTEPaTYPHOTo UCTOUHIKa B GMBNMOrpadui.
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ypoBHs. [Mpeanonaraemyto cTeneHb 3TO MOAENU OLIEHUBAIOT HA OCHOBaHUM TOro hakTa, YTo paHHue yny4dLue-
HWSA CNOCODOCTBYIOT HAMBOMbLUEMY NOBLILLEHUIO HAAEXHOCTH, T. €. PEXUMbI OTKa30B C HanbonbLUEH BEPOSATHO-
CTbIO peanu3auum 0TkazoB MOTYT ObITb YCTPAHEHLI B NEPBYIO 04EPEAb C NOCNEAYIOLMMI YNYyYLIEHUSMU, BCE
MeHee U MeHee BNMUAKLLMMN Ha HaOEeXXHOCTb. dakTuyeckme 3Ha9YeHus nokasatenen HaaEeXXHOCTU, JOCTUTHY-
Tbl€ B NPOLECCE NPOEKTMPOBAHUSA, 3aTEM HAHOCAT Ha rpadouk B COOTBETCTBUM CO BPEMEHEM, 32 KOTOPOE OHU
ObInKu peanu3oBaHbl, U CONOCTABNSAIOT C MoAenbo. 3TY MOAENb TakuM 0Gpa3oM UCMOMbL3YIOT AN NNaHupoBa-
HWUA cTpaTernn MoBbILLEHNA HaAEXHOCTM KOHCTPYKLMK 32 ONpedeneHHbIi Nepuoa BpeMeHu, OT nepecmoTpa
HayarnbHOW KOHCTPYKLMK A0 3aBEPLUEHHOTO NPOEKTa, 3anyLLEHHOr0 B MPOWU3BOACTBO.

6.1.2 Mogenb nnaHUpPOBaHUA NOBbIWEHUA HAAEXKHOCTU HA CTaAUU NPOEKTUPOBAHUA 00 bEeKTa

Mogene nnaHMpoBaHuUs NoBbILEHNS HagexHOCTH Kpacuy (Krasich) [5] MoxeT 6bITb BblBeAeHaA NpuBe-
JeHHbIM HWXe obpasom. Mpumep Takoh MOAEnU, a Takke CpaBHWUTENbHas Tabnuua AN ee ynpoLLeHHOro
pacyera U HaHeceHWs Ha rpadouk, 3a4aHHble HavanbHbIe U LeneBble nokasartenu HagexxHoCcTh obbekTa npu-
Be€AEHbl B MPUNOXEHNN A.

Ecnu HavyanbHasa BEpoATHOCTL Ge30Tka3HOoN paboTbl 06bekTa 3a yCTaHOBIEHHYO HapaboTky 7 Obina
onpeaerneHa Ha 0CHOBaHUM aHaNN3a UK UCTbITaHUIA U cocTasnseT Ry(T), Toraa, npeanonaras, Yto CpeaHss
MHTEHCUBHOCTb OTKA30B ABMSETCA NOCTOAHHON, HA4YanNbHasA CpeaHsisi MHTEHCUMBHOCTb OTKa30B 06bekTa 3a Ha-
paboTky T paBHa

In[R
e 0

MpeanonoxeHue o NPUMEHUMOCTU CTENEHHON 3aBUCMMOCTU 0GOCHOBAHO TEM, YTO OTKa3bl, Hanbonee
HebnaronpusATHO BNUAIOLLME Ha HaJEeXHOCTb, YCTPaHAIOT B NEPBYIO 0vepedb 1 brnarogaps Moaudukaumum KoH-
CTPYKUMKU (COKpaLLEHUE KONMMYEeCTBa OTKA30B) NapameTp NnoToka OTKa3oB OObEeKTa NOCTOSHHO YnydlaeTcs
(cHwxaetcs) ¢ ysenuyeHuem dyHkuumn d(f). MapameTp noToka OTKa30B KOHCTPYKUMKU 0ObEKTA B NPOU3BONbHbLIN
MOMEHT BPEMEHM B TeYEHUE Nepuoaa NPoeKTUPOBaHUS UMEET BUA!

Lo = Ao - [1+ A, P4

rae d(f) — konnyecTBo MoaMdUKALMIA KOHCTPYKLMKM B NPOLIECCE MPOEKTUPOBAHUS;
op— KO3MMPULMNEHT MOBLILLEHUS HAAEXHOCTU B PE3YNLTATE COKPALLEHUs1 KONMYeCcTBa OTKA30B;
D — obuiee KONMYECTBO BHEAPEHHbIX YNYYLLEHMWI KOHCTPYKLIMMK;,
t, — o6Las npoAorHKUTENLHOCTL NEPUOAA NPOEKTUPOBAHKSA, MPUTOAHAA ANA YNYYLLEHUS KOHCTPYKLUMN.
C NOMOLLBIO NIMHENHOTO NPUBMMKEHNSA KONUYECTBO MOANMDUKALIMIA KOHCTPYKLMK, KaK OYHKLMUS BPEMEHM,
MOXET ObITb MUHEIHO pacnpeaeneHo B NpoLecce nepuoaa npoEKTUPOBAHUSA:

d(t)=D-é. @)

CpenHsAsi UHTEHCMBHOCTbL OTKA30B, Kak (PYHKLUMSI BPDEMEHH, B STOM CIly4ae MMEET BUA:
.

1+ D=
tp

Ao =20 Q)

Ecnu ueneBas cpeaHssi MHTEHCUBHOCTb OTKA30B 00bEKTa 3ajaHa LeneBbiM 3HAYEHWEM BEPOSTHOCTU
6esoTkasHoii paGoTbl Rg(T), TO Lenesas CPeaHss UHTEHCUBHOCTL OTKA30B 0ObEKTa B KOHLE nepnoaa npo-
eKTMPOBaHUsA t, NPUBNIKEHHO paBHa:

=-In[R
ity = e ©
B 10 e Bpems:
7\‘(J,G(tD) = 7\'0(0 \1+ D :_g - = 7\‘ocO ’ (1 + D)_OLD;
=In[R
o) = M (1 + Dy ®)
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3ameHsa A, (fp) BbIP@KEHNEM, COAEPXKALLNM LiefIeBOE 3HaYeHNe BEPOATHOCTM B6e30Tka3Hon paboThl, 1
pewas (6) OTHOCUTENLHO D, nony4aem:

—In( [InRe(T)] )
D =exp IN[Ro(T)] | + =1
%p

@)

Pewas TO ke ypaBHEHME OTHOCUTEMbHO CKOPOCTU MOBLILUEHUSA HAAEXHOCTU, BLIPAXKEHHOTO B BUAE
YHKUMM KOnmyecTBa MOAUMUKALMIA KOHCTPYKLUMKU, HAYanNbHOMO U LIENEBOr0 3HAYEHUI BepOATHOCTU 6e30T-
KasHOM paboTbl, MOXHO NONYYUTH

In( In[Ro( )] )
In[Re(D)]

*D= Tin(1+p) ®)

B npouecce NpoekTUpOBaHUS HEMPEPLIBHOE YnydlieHne Ge3oTKasHOCTM 06bekTa, KOTopylo onpee-

NAT 3a Bpema T, ABnaeTca PyHKUMen BpeMeHn  (Moaenb MOBbLILLEHUS HALEXHOCTU B NEPUOS BPEMEHU
0 <t = f5) M MOXET ObITb 3aMMCaHO B BUAE:

Rt T) = exp=h,® - 7). ©

Moacraenas BbipaXxkeHne cpeHe UHTEHCUBHOCTU OTKA30B, MOXET ObITb NONy4YeHa MOAENb NOBbILLEHUS
HaaexHocTu Kpacuy Ans nepuoaa npoektupoBanus 0 <t <f,

R(t, T)=exp|l—=h,o |1+ D- ti) . T); (10)
D
D

B npuBeaeHHOM BbiLLIE YPaBHEHWU, Bbipaxas D Yepes HayarnbHOEe W LIENEBOE 3HAYEHUSI BEPOSITHOCTU Ges-
OTKa3HOI paboTbl, NOBbILLEHWE GE30TKA3HOCTM, KaK (hYHKLMS BPEMEHM ANS YNYULIEHUS KOHCTPYKLMKM, UMEET BUA:

—ap

1
In[Ra(T)] )—a—
‘o "( RN |

f
R(t, T) = Ry(T) b . (12)

6.1.3 OTcnexuBaHue AOCTUIHYTOIO NOBbIWEHUA HAOEXKHOCTHU

OTcnexvBaHue JOCTUTHYTOrO NOBLILLEHUS HAAEXHOCTU NOAPa3yMEBAET NPOCTON NepecyeT Nony4YeHHoMn
paHee (PyHKUMU Noka3aTens HaeXXHOCTU 0ObeKTa B MOMEHT BPEMEHW YNyYLLEHUS KOHCTPYKUMKU ANS y4YeTa
U3MeHeHUn. 3HavyeHne BEPOSITHOCTM Be30TKa3Ho paboThl, pacCYUTaHHOE AJISt OAHOTO M TOTO JKE YCTAHOBIEH-
HOTro pecypca Wi rapaHTUIHOIO Nepuoaa, NPOCTO HAHOCAT Ha rpaduk MoAEeny NOBbILLEHNSA HAaAEXHOCTU ANs
COOTBETCTBYIOLLIETO BPEMEHM MPOEKTUPOBAHUS.

Ha rpachmke no nony4yeHHbIM TOYKaM MOXKET ObITb MOCTPOEHA NMMHUSI HAUMYYLLEro NPUBNKEHUS, UK
3TU TOYKM MOTYT ObITb NPOCTO COEAMHEHBI NPAMBIMUA IMHUSAMU, @ UTOTOBYIO OCTUTHYTYIO BEPOATHOCTL 6€30T-
Ka3HoW paboTbl CPABHMBAIOT C MOAENbIO MOBLILIEHWSA HAAEXKHOCTU AN COOTBETCTBYIOLLETO BPEMEHMU.

Mcnonb3oBaHue aHanm3a gepesa OTKa30B C MOMOLLBIO JOCTYMHOIO NPOrpammHOro obecneyeHus no-
3BONSIET MPOCTO U ObICTPO MPOBOAUTL M OTCIEXUBATbL aBTOMAaTUYECKOE OnpeaeneHne oLeHkn 6e30TkasHom
paboTbl 06beKTa NOCNE U3MEHEHUIA.

Mocne 3aBepLUeHMS NPOEKTUPOBaHUS OOBbEKTA U BbINOMHEHUS CTaauK Banuaauuu obbekTa nnaHoBble
UCMbITAHUS Ha NOBbILLEHWE HAAEXHOCTU MOTYT Aarblue NOBbICUTb 6E30TKa3HOCTb 06bEKTa UMKU BbISBUTb pe-
YXMMbI OTKa30B, KOTOPbIE HE ObINM yYTEHbI MPU aHANUTUYECKOM onpeaeneHun oueHok. OKoOHYaTenbHas OLeH-
Ka BEPOSITHOCTU 6€30TKa3HOW paboTbl 3aBEPLUEHHOTO NPOEKTa MOXET CMY>XUTb LieneBbiM nokasarenem 6e3or-
KA3HOCTUW ANS UCNbITAHWIA HA NOBLILLEHNE HAAEXKHOCTHU.

8
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MpuMep npakTU4ecKoro BbIBOAA U NMPUMEHEHNA MOAENU MaHUPYEMOTO MOBLILLIEHUSA ANS YNy4yllEHUs
0e30TKa3HOCTM Ha CTaauM NPOEKTUPOBAHUA NPUBEAEH B NpunoxeHun A, A.1.1. 3TOT peansHbIi Npumep no-
3TanHoO NOKasbIBaET, Kak MOAENb NOCTPOEHA U KaK €€ UCNOMb3YIOT.

6.2 MogndnumpoBaHHas 6aiiecoBckaa mogens IBM-Po3sHepa ans nnaHupoBaHUs NOBbIWEHUA
HaAeXHOCTU Ha CTaauUn NPOeKTUPOBaAHUA

6.2.1 O6GwWwKe NoNoXeHus

Mogene npeacraesnaer coboi onMcaHne NOBLILLEHUA HAAEXKHOCTU HA CTaZuN NPOEKTUPOBAHUA PEMOH-
Tupyemoro oowekta, nogrotoBneHa Kynrnu (Quigley) n Yonncom (Walls) [6]—[8] u ocHoBaHa Ha aganTupoBaH-
Hol BaiiecoBckoi moaenu IBM-PosHepa [9], paspaboTaHHoi ANa aHanu3a AaHHbIX UCMIbLITAHUIA U ONUCAHHO
B7.1.2.

Mpennonaraetcs, 4ToO KOHCTPYKLUSA Obina paspaboraHa 4OCTAaTOMHO AeTanbHO Ans ob6ecneyeHust nepeBo-
HayarnbHOI OLIeHKM HaaexHocTu. [lanee npeanonaraercs, YTo LeneBoe 3HauYeHUe nokasatensl HaAeXXHOCTH
YCTaHOBNEHO. 3MeHeHNsa KOHCTPYKUuM OyayT Npou3BoAUTb C LIENbI0 NOBLILLEHWS HAAEXHOCTU A0 TeX Nop,
noka Lenesoe 3HayeHue He Byaer AOCTUrHYTO. Moaenb CTPeMUTCA OXBaTUTb BO3MOXKHbIE OTPE3KU BPEMEHU
Ans Moandukauuin KOHCTPYKLMUK.

Mopaene npegnonaraert, 4To aHanM3 NPOEKTa U NOBTOPHAS OLIEHKA NPUMBOAAT K MOAUMDUKALMU KOHCTPYK-
LUK, NOBBILUEHUIO HAAEXKHOCTU U AOCTUMXKEHUIO LEnNeBoro nokasarena. CKOpOCTb NOBLILLEHUSA HAAEXHOCTU
Kak Mepa yBenuyeHus HavyanbHOW HaZEXHOCTU OO LENEeBOro 3HAa4YEeHUA NpeacTaBnsaeT cobon yHKUMIO OT
KONUYECTBA YCTPAHEHHbIX HEAOCTATKOB KOHCTPYKLMU, NPUBOASALLMX K MOSIBNEHUIO CUCTEMATUYECKUX OTKA30B.
Mpeanonaraercs, 4TO NPU MCMOML30BAHUW PacCMaTpMBaEMOli MOAENN ynyJLIeHUe HaaexHoCcTn byaer Gonee
3HAYMTENbHbLIM Ha PaHHEel CTaaun NepenpoeKTUPOBAHUS, HEXENWU HA Gonee No3aHeNn CTaaun.

Moaenb MOXeT ObITb UCNONb30BaHa ABYMS cnocobamu:

a) ANs NPOrHO3MpPOBaHWA NepPUoLa BPEMEHN A0 AOCTMKEHUSA LIENEBOTO 3HAYEHNSA NOKa3aTens HaAeXHo-
CTU NOCPeACTBOM NPOrHO3UPOBaHWUA NOKA3aTens HaAEXHOCTU KOHCTPYKUMU — STO Npeanonaraet, uTo cpea-
HSI1 CKOPOCTb MOBbLILLEHWS HAAEXKHOCTU MOXET ObITb PACCHUTAHA;

b) ANst OLEHKM CKOPOCTMU NOBbILLEHNUST HAAEXHOCTU, HEOOX0AUMOW ANA AOCTUXKEHUSI LIENEBOr0 3HAYEHUS
nokasarensi Ha4EXXHOCTK OT Ha4YanbHOW OLIEHKU B NPOLIECCe YCTAHOBNEHHOrO Nepuoaa NpOEKTUPOBaHUA —
9TO NpeAnonaraert, YTo NPOAOIMKUTENBHOCTL CTAAMU NPOEKTUPOBAHUSA ABNSETCH (PUKCUPOBAHHOMN.

[etanu, kacaloLmecs MaTeMaTUYECKOro ONUCAHNS MOAENM, NPUBEAEHbI B MPUNOXeHun B.

6.2.2 Tpe6oBaHUA K OAHHbIM

B cooTBETCTBUM C LIEMNbI0 NPUMEHEHNS HEOOX0AUMBI AAHHBIE, KACAIOLLMECH LIENEBOr0 3Ha4YEHNs1 BEPOAT-
HocTu GesoTkasHoii paboTel (R5(T)), a Takxe NPOACIDKMTENLHOCTM CTaAuKU NPOEKTUPOBaHUs (fn) Uin cpeaHen
CKOPOCTY MOBbILIEHUA HAAEXHOCTM Ha CTaauM NPOEKTUPOBaHuA (ap), obecneunsalollei AOCTIKEHUE Lierne-
BOTO 3HAYEHMUA.

WHTEHCUBHOCTb HECUCTEMATUYECKNX OTKA30B (\ys) AOSDKHA ObITb YCTAHOBNEHA, €€ MOXHO OLeHUTb, UC-
nosb3ys faHHbIE 3a NPOLUSIbIE Nepuoabl ANt AaHANOTMYHbIX KOHCTPYKUMIA, paboTaloLwmX B HOMUHANbHO MAEH-
TUYHBIX YCNOBUSAX.

Bce BO3MOXHbIE Yry4YLLUEHUs1 KOHCTPYKLUM, HAanpaBneHHbIe Ha cokpalleHne oblero konuyecrtea D no-
TeHUMarnbHo cnabblix MECT, 4OMKHbI GbITb UAEHTUDULMPOBAHBI U, NPU HEOBXOAUMOCTH, MOTYT ObITb OTHECEHBI
K OAHON U3 KaTeropum otkasos K.

HeobxoanMMO OLEHWUTL BEPOATHOCTL TOrO, UTO Kaxkaoe cnaboe MecTo B KOHCTPYKLMW B KaX0W KaTero-
pUK OTKA30B MOXET NPUBECTU K OTKa3y B TEYEHUE YCTAHOBMEHHOTO pecypca obbekTa. OLeHka MOXET ObITb
OCHOBaHa Ha MHXXeHepPHbIX BblBOAaX. BeposATHOCTb BO3HUKHOBEHUS OTKa3a ANA j-ro cnaboro mecra KOHCTPyK-
LMK B KATEropuu OTKA30B K 3anNChiBAIOT KaK py;

Oxunaaemoe KONMMYEeCTBO Crabbix MECT KOHCTPYKLUK B KaTeropuu 0Tkasos k(n,), NPUBOASILLMX K OTKa3y,
€CMnU HUKaKNX Moamdukaumini KOHCTPYKLMKM He Bbifio NPOBEAEHO, MOXET BbiTb paccHUMTaHo no gopmyne

D,
M= Lt Py (13)

rae D, — oxugaemoe oGLuee KOnNmM4ecTBO cnabbix MECT KOHCTPYKUUK B KaTeropuu K.

MHTEHCUBHOCTb OTKA30B AOMkHa ObITb onpeaeneHa Ans Kaxaon kareropuu otkasos. Ee moxHo oue-
HUTb, UCMOMNb3YS AAHHbIE 3a NPOLLMbLIE NEPUOALI ANA aHANOMUYHbIX KOHCTPYKUWIA, paboTalowmx B HOMUHaTb-
HO MAEHTUYHbIX YCOBUSAX. MHTEHCMBHOCTb OTKA30B AJNIA KATEropun 0TKa30B K 3anuCLIBAIOT Kak .
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6.2.3 OueHka NOBbIWEHUS HAAEXKHOCTU U COOTBETCTBYIOLWUX NapaMeTpPoB

Hwxe npuBeaeHbl ypaBHEHNA ANA PaCcYETa KIoYEBbLIX NApaMETPOB MOAENN NOBbILLIEHUSI HAAEXKHOCTH.
HauarnbHoe 3HayeHue nokasatens BEPOATHOCTH Ge3oTkasHOW paGoTbl KOHCTPYKUMM 3a Bpems T pac-
CUMTLIBAIOT M0 hopmyrne

K
Ry(T) = exp{-[AysT + ZF1 n,(1 - e_)”"T)]}- (14)
MoBbileHne 6e30TKa3HOCTU KOHCTPYKLMU 3a BpeMs T paccuuTbIBaloT no chopmyne

R(T) = exp{-ThysT+ Zyeq ne " (1 - e, (15)

Ecnu HeoGX0AUMO BLIMMCAIUTL CKOPOCTb MOBLILLIEHUS GE30TKA3HOCTH, TO CKOPOCTb, HEOBX0AUMYIO ANS
[IOCTWXKEHMS LIENEBOTO 3HAYEHNS BEPOATHOCTM 6E30TKa3HON paBoThl C yHETOM LIENEBOr0 3HAYEHUA U YCTaHOB-
NEHHOW NPOAOIHKUTENBHOCTU CTAAUM NPOEKTUPOBAHUS, PACCUUTBLIBAIOT NO hopmyne

,n[Zﬁmm —e‘MT)J
— —In[Re(N]—nsT
tp

oap = . (16)
Ecnu ckopoCTb NOBbILLIEHNA 6€30TKA3HOCTU M3BECTHA, BPEMS, HE0BXxoaUMOe ANA AOCTUKEHUS LIeNeBoro
3Ha4eHus nokasarensa 6e30TKasHOCTU, MOXET ObITb paccuuTaHo no opmyne

In|: St —e-%}

(o= —ln[ReévD)]—stT _ an

6.2.4 OTCcrnexusaHue NOBbIWEHUA HAAEXKHOCTU HA CTaANKN NPOEKTUPOBAHUA

OrcnexveaHue noBbilUEeHUs 6€30TKa3HOCTU C NOMOLLUBLI0 MoaudULMpPOBaHHON OalecoBCKOW Moaenu
IBM-Po3Hepa BbINOSHAOT TakK e, Kak 370 onucaHo B 6.1.3.

7 nnaHMPOBaHMe NoBbIWEeHUA HAAEXKHOCTU U MOHUTOPUHT UCNbITAaHUA
Ha NoBbIWeHUe HaaeXXHOCTN ObbekTa

7.1 Moagenun HenpepbIBHOIO NOBLIWEHUA HAAEXKHOCTU

7.1.1 CteneHHaAa moaenb

B cTatucTuyecknx npoueaypax Ansi CTENEHHON MOZENM MOBbLILUEHUA HAAEXHOCTU B Ka4ECTBE UCXOAHBIX
JaHHbIX UCMONb3YIOT OTKa3sbl U HAapaboTkm B Npouecce UCNbITaHWi. 3a UCKNIOYEHNEM MeToaa NPOrHO3MPo-
BaHus (cM. 9.6), Moaenb NpUMeHsIOT kK obweMy Habopy aAaHHbIX 06 oTkasax (cm. FOCT P 51901.6—2005,
pucyHku 2 u 4, xapakmepucmuky 3) 6e3 neneHun Ha KaTteropum.

OCHOBHbIE® ypaBHEHUA ANSi CTENEHHOW MOAENU NPUBEJEHbl B HacToAWweM pasgene. CnpaBoYHas UH-
dopmMauusi 0 Moaenu npueeaeHa B NpuUnoxxeHnn B.

MaremaTuyeckoe 0xxuaaHue HaKOMIEeHHOro KONMYeCTBa 0TKa30B 3a Bpems T BLIMUCASAIOT No chopMyne

EIN(D]=ATPnpuxr>0,p>0, T>0, (18)

rae A — napamerp macwraba;

B — napametp ¢hopmbl (PyHKUMS obOLLEN 3PAEKTUBHOCTU YNYULLIEHWUI COOTBETCTBYET MOBbLILLEHUIO Ha-
AexHocTu, ecnu 0 < B < 1; COOTBETCTBYET COXPAHEHUIO HAZIEXXHOCTU, ecnn B = 1; COOTBETCTBYET CHUXKEHUIO
HagexHocTn, ecnu > 1).

MapameTp noTtoka OTka3oB A0 UCMLITAHUI B MOMEHT 3aBepLueHus T (4ac) uMeeT Bua:

zZ(T) = diT EIN(T)] = ABTE~" npn T > 0. (19)

10
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Takum obpasom, oba napameTpa, A W B, BNMAIOT HA NapameTp MOTOKA OTKa30B B 3aA4aHHOE BPEMA.
YpaBHeHue npeacTaBnser coboii NPAMYLO C YINOM HaknoHa kacatensHoii N(T) kK ocu BpemeHu B Touke T, Kak
nokasaHo Ha pucyHke 9 B fOCT P 51901.6—2005.

CpeaHee Bpemsi MeX4y OTkasamy 3a BpeMs UCTbITAaHUA T UMeeT BUA:

1
o(T) = .
(M 20

B 9.1 1 9.2 npuBeaeHbl OLIEHKM MaKCUManbHOro npasgonoaotust Ana napameTpos A u . B 9.3 npuse-
[JeHbl KpuTepun cornacusa ans mogenu, a B 9.4 u 9.5 paccmoTpeHbl npoueaypbl NOCTPOEHUA 4OBEPUTENBHOTO
uHTepsana. PacnpocTpaHeHne MOoAenu Ha NPOrHO3MPOBaHUE MOBLILLEHWNS HAAEXHOCTM ONUCaHO B 9.6.

Mogenb nMeeT cneaytome xapakTepHble 0COBEHHOCTH:

- Moaenb npocrta Ans onpeaeneHns OLeHOoK.

- Ecnu napameTpebl oLeHeHbl N0 NPOLNbIM NporpaMMam, 3To yaoOHbIN cnocod nnaHMpoBaHusa 0yayLmx
nporpamMM, UCMOMb3YKLLMX aHANOTMMYHbIE YCIOBUSA MCMLITAHUI M TaKYH X& Pe3ynbTaTUBHOCTb YIy4LLEHUs]
(cm. 7 u FOCT P 51901.6—2005, nyHkmbi 6.4.1—6.4.7).

- MHoraa Moaenb aaer HepeanbHble 3HaYeHus; Hanpumep, z(T) = ana 7= 0, T. €. NOBbILLEHNE MOXET
6bITb 6GECKOHEYHBIM 1 Z(T) CTpeMuTCs K HYnto npu T, cTpemsiLiemMcst K 6eCkoHevYHOCTW. OfHaKo STU orpaHuye-
HWUA He BAMAIOT Ha MPaKTMYeCcKoe UCMONb30BaHNE MOAENMN.

- Mogenb ABNAETCS OTHOCUTENBHO MHEPTHOM M HEYYBCTBUTENLHOW K MOBLILLEHWIO HAAEXHOCTU Ccpa-
3y Mocne KOppeKkTupyoLen moamdukaumm 1 MOXeT AaBaTb 3aHUXKEHHYIO (NECCUMUCTUYECKYIO) oueHKy 6(T),
€Crnu TONbKO OHa He UCMOoIb3yeTca AN NPOrHo3nposaHus (cm. 9.6).

- OObIYHbI METOA OLEHKM MpeanonaraeTt, uTo Habnaaemble HapaboTKM U3BECTHBI TOYHO, HO BO3MO-
XXEH anbTepPHATUBHbIA NOAXO0A, KOrAa OTKa3bl CrpynnuMpoBaHbl B Npeenax u3BeCTHOrO UHTepBana BpemMeHu
(cm. 9.2.2).

7.1.2 Mogenb anA (hMKCUPOBAHHOIO KONIMYECTBA OTKAa30B

HaHHaa mogenb, Takke u3BecTHas Kak mogens IBM-PosHepa [9], ucnonb3yeT cneayiowme npeanoso-
KEHUS:

- CYLLECTBYIOT Cry4aiHble 0TKasbl (pyHKUMA MHTEHCUBHOCTM OTKA30B MOCTOSIHHA), BO3HUKAIOLLME C WH-
TEHCUBHOCTbLIO Z;

- CyLLECTBYET PUKCUPOBAHHOE, HO HEU3BECTHOE KOSNIMYECTBO HECIYYaNHbIX KOHCT PYKTUBHBIX, NPOU3BOA-
CTBEHHBIX M APYrMX OTKA30B OOLEKTa B Havare UCnbiTaHum.

OrpaHu4eHue Moaenu COCTOUT B NPEAMNOMOXEHUN O TOM, YTO KO PULMEHT ah(PEKTUBHOCTM COKpaLLe-
HUSA KONUYECTBA OTKA30B PaBEH eAUHULE.

CkopocTb uameHeHunsa N(7) BO BpeMEHU NPOMNOpPLUNOHANbHA KONNMYECTBY HECNyYalHbIX OTKA30B, OCTaB-
LUMXCA HA MOMEHT BpemMeHu T:

(20)

M =k, N, @1

CneaoBaTenkLHo,
NT) = eKaT+c

Ecnu konuuecTso oTkasos B Todke 7 =0 paBHo K|, TO
N(T) = K, - eK2T ecnn T> 0, K;, K, > 0. (22)
Ecnun E[N(T)] — maTemaTnyeckoe oxuaaHme CoOBOKYNHOro Konu4yecTsa OTka3os 3a Bpems T, Toraa
EINT =z T+K, - (1-eKT). 23)
370 ypaBHEHUE NOAPA3yMEBAET, UTO K MOMEHTY BpemMeHu T obLuee KonMyecTBO 0TKa30B PaBHO CyMMe
Cry4aiiHbIX U HECIy4alHbIX 0TKa30B. 3aeck E[N(0)] = 0.

Mpu YyCNOBUM, YTO BPEMS CTPEMUTCS K GECKOHEYHOCTH

E[N()] — . (24)
11
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Tak kak MOAenb ABRSIETCH HENWHEWHON, pacyeT napameTpos A, K; u K, cneayer BbINOMHATL UTepaTue-
HbIM METOAOM.

Mopaenb No3BONSET NPOrHO3UPOBAaTb BPEMSA YCTPAaHEHUS A0NW OTKa30B «g» (A0NU YCTPaHEHHbIX NepBo-
HayarnbHbIX HECMY4YaliHbIX 0TKa3oe 0 < g < 1).

KonnuyecrBo Hecny4aiHbix 0TKa30B, YCTPAHEHHbIX K MOMEHTY BpeMeHH {, paBHO

N(©0) - N(H) = K, - K, - e 2T, (25)

CnepoBaTenbHO, YaCTb NEPBOHAYANbHBLIX OTKA30B, YCTPAHEHHLIX K MOMEHTY BpEMEHM {, UMEET BUA!

Ki—Kq-e*eT
g =—"———=1-eT. (26)
K1
Takum 06pasom, nonyuns oLeHKy K, (7(\2), BpEMS, HeoOXx0AuMoe ANst AOCTUXKEHUS XKENAEMOro 3Ha4YeHUs
¢ HeCrny4JanHbIX OTKA30B, KOTOpbLIE CreAyeT YCTPaHUTb, MOXKHO paccuuTaTh no hopmyne

=_In(1-9
=~ % (27)

KonnuuecTBo HeCny4aiiHbIX 0TKa30B, OCTABLUMXCA K MOMEHTY BPeMeHN T, MOXHO paccuuTaTh no hopmy-
ne K, - e kT,

Kak 1 B ApYr1x HenpepbIBHbIX MOAENAX 3aBUCUMOI NEPEMEHHOI ABNAETCA 06LLEe CpeaHee BPeMs MeX-
ay otkasamu Y(D, rae

o(T) = t . 28)

Obuee konu4ecTBo oTka3os B (0,f)

7.2 lnckpeTHasa moaernb NOBbILEHUA HAAEXKHOCTHN

7.2.1 OnucaHue mogenu

HanHas mogenb paspaboraHa J1. Kpoy (L.Crow) [1] n aBnsieTca AUCKPETHO| BEPCUe CTENEeHHON MOAENU
NOBbILUEHWUA HAAEXHOCTH.

MpuMeHUTEeNbHO K 3TON AWUCKPETHOW MOAENW AaHHble NPeACTaBnaioT cobon nocneaoBaTenbHOCTU Au-
XOTOMUYECKMX COOBITUIA, npeacTaBnAowmx cobon ycnex unu oTkas B NOCNeAO0BaTENbHOCTU pPEe3ynbraTtoB
ucnbiTaHuin obvekra. McnbiTaHust oObekTa NPOBOAAT B BMAE YCNELUHbIX STAMNOB C MOCNEAYIOLLMMUA KOpPEeK-
TUPYIOLWMMKU LENCTBUSIMU Nocne kaxaoro atana. Kaxabii atan ucnbitaHui gaet nubo ycnex, nubo ortkas.
KoHdurypaums cuctembl OCTAETCS HEM3MEHHO Ha KaXaO0M dTane UCNbITaHUi, MOSTOMY KaXAOMy arany uc-
MbITaHUM COOTBETCTBYET OAHA W Ta K& BEpPOATHOCTb ycnexa unu oTkasa. Ha ocHoee uHdopmauuu, nony-
YEHHOW 13 HabnaeHWn 3a OTKa3amMM HA KaKA0M 3Tane UCNbITaHUIA, NPOBOAAT KOPPEKTUPYIOLLNE AENCTBUSA C
Lienblo MOBbILLEHUS HAaAeXHOCTU 00bekTa. B KOHLUe Kaaoro arana 9TW KOppekTupyoLwue AeNCTBUSA BBOAAT
B CriefyioLlyo KoHdgurypaumio. Takyilo 0GHOBMEHHYIO KOHUIypaLuIO UCTbITLIBAIOT HA Crieayiollem arane,
KOTOPbIA COCTOMT M3 (DUKCMPOBAHHOIO KONMMYECTBA UCMLITAHMI, OTa AUCKPETHASA MOAENb MPUMEHNMA K HEBOC-
CTaHaBnMBaeMbIM CUCTEMAM, HanpuMep K TakuM, Kak pakeThbl.

OTa cuTyaumst C AUCKPETHLIMU JaHHBIMU NOX0Xa Ha aHanorMYHY CUTYaLuIO C rpyNNUPOBaHHLIMU AaH-
HbIMW CTEMEHHON mMoaenu, VIMeIOLIJ,eVI HeﬂpeprBHbIVI NOTOK AaHHbIX U onpedeneHHyYo NpoaOSKUTENBbHOCTb UC-
nblTaHui. [aHHble rpynnupyioT B 000uX cny4vasax. B cnyyae ¢ AUCKPETHbIMU AaHHBIMWU OHM COAepXaT Konuye-
CTBO UCMbITAHWUIA B KAXA0W rPynne unu Ha Kaxaom atane B AOMOSIHEHWE K KONIMYECTBY MCMbITAHUIA Ha KaXa o
CTaaum, 3aKOHYMBLUMXCA O0TKa3oM. B cnyyae ¢ HenpepbiBHbIMWA AaHHLIMW OHW BKIOYAIOT BPEMSA UCTbITaHUi B
Kaxkgomn rpynne u Konm4ecTBo HabnaaemblX OTKa30B.

BakHbIM OTNUYMTENBHBIM CBOWCTBOM AUCKPETHOW MOAENM ABIIAETCA TO, YTO XapaKTEPUCTUKN €€ CTPYKTYPbI
MOBBILLEHUA U KPUBOW MNOBLILLIEHWS HAAEXKHOCTW aHANOMMYHbI HEMPEPbIBHLIM AaHHBIM CTEMEHHON MOAENU.

MpepnonaraeTcs, YTo kKOHAUrypauus cucteMbl MoauuLMpyeTcs Ha k aTanax, a HaaeXHOCTb 0CTaeTcs
MOCTOSIHHOI B TEYEHWE KaXaoro atana ucnbltaHuin. Ha arane j BeposTHOCTb 6€30TKa3HON paboThbl i-i KOH(U-
rypauuu paeHa R, i=1, ... ku Ry > 0. Kaxxgoe ucneltaHue Ha ctaauu i MMeeT 01HaKOBYIO BEPOATHOCTL R;
ycnexa. [laHHas moaens 06ecneynBaeT onpeaerneHne OLEHKM MakCUMarnbHOro npasaonoaobns R, Ans kax-

aon koHdwmrypauum i =1, ... k. OueHKon Ana MHaANbLHON UCMbITAHHOW KOHGUrypauun senseTcs I/-’\’\k. Ecnu B
12
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00bEeKT HE BHECEHbI AOMOSNHUTENbHbIE UBMEHEHUS, OLEHKA 7?\,( saBnAeTca PUHaNbLHON OLEHKON, NONYyYEHHON B
pe3ynbTarte UCNbITAHUW U KOPPEKTUPYIOLLMX 4ENCTBUA.

MmeeTtca k ynopsgoyeHHbIX 3Tanos, rae atan 1 sBnsetca nepsbiM, a atan kK — nocnegHuM. Ha arane i
AaHHblE COCTOAT U3 /M; OTKA30B B UCTbITAHWAX NPOOMKUTENLHOCTH N, rae i =1, ... k.

Myctb ¢, = 21;1 n, — o0Las NpoaOMKUTENBHOCTL UCNBITAHWMI HA BCeX aTanax. 3HayuT, nocne 3aBepLue-
HWUSA j-rO 9Tana AaHHbIE COAEPKAT MOCNEAOBATENLHOCTb f; AMXOTOMUYECKUX PE3YNLTATOB UCTILITAHUNA, Npea-
CTaBnAnLWMX cOOON ycrnex unm oTkas B NoCreA0BaTeslbHOCTM UCTbITaHMIE 0ObekTa.

B TeyeHue j-ro sTana nokasarenb HaAeXHOCTU R; 0OCTAaeTCsA NOCTOAHHLIM. CNeA0BaTENbHO, AN KaX10ro
UCNbITAHMA B NPOLIECCE /-0 3Tana UCNbITAHWIA BEPOATHOCTDb YCNexa paBHa R;, a BEPOATHOCTbL OTKa3a paBHa

F=1-R, (29)
B cooTBeTCTBMM C J@HHON MOJESbLIO BEPOATHOCTL OTKa3a AN KOHdUrypauuv i UMeeT Buj;
fo -t ,

i
n;

, (30)

rae tp=0,n;=t—t_4 ni >0, p>0— napametpsl,

A — napameTtp Macluraba;

 — napameTtp opMbl.

Myctb N(t) — obLiee KONMYECTBO OTKA30B 3a BPEMS UCTILITAHUN {;, Taloke nycTb E[N(f)] — maTematuye-
CKO€ OXMaHWe HaKOMIMEHHOTO KONMYECTBAa OTKa30B 3a BPEMSA MCTIbITAHWI {;.

Torga cornacHo AaHHOW ANCKPETHON MOAENM

i
EIN@)] = 2 n; £, = AP (31)

OTO xapaKkTepuCcTUKa NoBbILLIEHNA HAAEXKHOCTU, COOTBETCTBYIOWAA CTENEHHOW MOAEenu ANA HenpepbIB-

HbIX AaHHbIX.

7.2.2 OueHka

anBe,D,eHHble METOAbl NOAX0AAT, €ClIU UCMbITAHNA BKNOYAKOT AUCKPETHbIE MCNbLITAHUA B k nocneno-
BaTenbHbIX 3Tanax. Koppektupyrowme AeiCTBUA AN NOBbILEHUA HAAEXKHOCTU BbINOSHAIOT MO OKOHYAHUM
3TanoB, B pesynbtarte Yero NOBbILLIAETCS HAAEXHOCTL Cneayiowen KoHdurypauun. Ha ctagum i BeposiTHOCTb
GesoTkasHoi paboThl /-t KOHPUrypaumn pasHa R, i =1, ... k.

[aHHble cogepaT NPoAOIHKMTENBHOCTL UCTILITAHWIA N; ANA KaXAoW KOHGUIypaLuum U COOTBETCTBYIOLLIEE
KONMYecTBO 0TKasoB my, i =1, ... k. PekomeHayetcs BblGupars m,> 0.

lMokasarenb HaAEXHOCTM R; paccUUTLIBAKOT No popmyrne

R=1-f1, (32)
AF—atl
n;
OueHKkamyn MakcuMansHoro npasaonoaobus napameTpoB A U B SIBNAKOTCA BENUYMHbI, YA0BMNETBOPSIO-
e cnegyowmnmM ypasHEeHUAM

rae fy = ,A>0,8>0.

K
2 [H1-[S]=0, (33)

K
Z.lUl-[S]=0, (34)
me H,= [t?ln(t,-) — -1, (35)
v=[d -], (36)

mi ni—m;j

S; = = —— ——— . 37
' |i“?‘“?—1 ”i'}‘t?”‘t%] o0
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[na onpeaeneHns OLEHKW MakCMManbHOro NpaBaonogo6ua napameTpoB, A u B, OLEHKU BEPOSTHOCTH
oTKaza u 6e30Tka3Hoi paboTbl ANA i-i KOHMUIypaLun paccumTbiBaloT No hopMynam

Al —Rth_

n;

(398)

~Th>

uR;=1-f, cooTBeTCTBEHHO i =1, ..., K. R
OueHka HaeXHOCTU KOHUrypaLmm cucTemMsl Ha nocregHem arane k pasHa Ry

8 Vcnonb3oBaHWe CTENeHHOW Moaenu Ans nNiaHMPoBaHUs NPOrpaMMm
UCMbITaHUI NMOBbILLEHUSI HAAEXKHOCTU

B kayecTBe MCXOOHbIX AaHHbLIX A4NSA Npoueayp, onucaHHbiX B 6.4.2.3 u 6.4.4 'OCT P 51901.6—2005,
UCMONb3YIOT ABE BEMNUYMHbI, NPOrHO3UPYEMbIE C MOMOLLIbIO MOAENE NOBbILLIEHUSI HAAEXHOCTH:

- obwas cymmapHas HapaboTka B 4acax, Heobxoanumas ans AOCTMKEHUA Lenen NporpaMmbi;

- MareMaTu4eckoe OXuaHue Konm4ecTBa OTKa3oB 3a Nepuos UCMbITAHUA.

O6uwas HapaboTka 3a Bpemsi UCNbITaHWI 3aTeM AoJkHa BbITb NpeobpaszoBaHa B kaneHaapHoe Bpemsi
C 3annaHWpoOBaHHOW NPOAOIPKUTENBHOCTLIO UCTILITAHUI B HEAEMIO UM MECAL, C YYETOM OXMAAeMOro obLuero
BPEMEHW NPOCTOEB U APYrMX HENPEABUAEHHBLIX OOCTOATENbLCTB, 8 KONMMYECTBO OTKA30B — YBENMUEHO C y4e-
TOM NOSIBMEHUS NOCTOPOHHMX OTKA30B U NPOrHo3a obLuero BpeMeHU NpoCTOEB.

B kauecTtBe MCXOAHBLIX AAHHbLIX MOTYT ObiTb UCMONbL30OBAHbLI NMPEANONOXEHUS O napameTpax Moaenu B
npeabiayLmMX NPorpamMmMax, BbIOpaHHbIE C Y4ETOM NPUMEHEHUS ANSA UCTIbITAHWUIA aHANOIMMYHbLIX 0OBEKTOB, YC-
NOBUIA UCMbITAHUIA, NPOLEAYP YNpaBneHnsa u Apyrux sHa4MMbIX ¢pakTopoB.

9 CTtaTUCTUUYECKNE KPpUTEPUN U METOAbI OnpeaesieHNUA OLEeHOK
Ansi HenpepbIBHOW CTENEeHHOW Moaenu

9.1 KpaTtkuit 0630p

B npoueaypax, onucaHHbIX B 9.2, uCNOMb3YIOT AaHHbIE 00 OTkazax 0ObLEKTa B NMpOLIECCEe UCTIbITAHUN
ANS OLEHKN NOBLILEHUS HAAEXHOCTU, U B YACTHOCTM OLEHKM HAZEXHOCTM 0OBLEKTA B KOHLIE UCTLITAHUN.
Mcnonb3yeMoe NoBbILLEHNE HAAEXHOCTU ABNSIETCA Pe3ynbTaToM KOPPEKTUpYoLMX Moaudukaumii oobekra B
npouecce ucnbiTaHuii. Npoueaypsl, paccMmarpueaembie B 9.2.1, npeanonarator, 4to HapaboTka A0 KaXaoro
OoTKasa ussecTtHa. B 9.2.2 paccmarpuBaerca cutyauums, Koraa aktmyeckoe BpeMa 0Tkaza HeM3BeCTHO, a OT-
Kasbl CrpynnnpoBaHbl B MHTEPBArbl.

Jns nenbitanuii TMNAa | ¢ OrpaHNYeHHOoI NPOAOIDKUTENBHOCTBLIO MCMbITanuit T 1 ucnbiranun Tuna i ¢
OrpaHUY€HHbIM KONMYECTBOM OTKa30B N UCNonb3yioT pa3Hbie hopmynbl (M. 9.2.1).

Mocne 3aBepLUEHUs1 CMLITAHUI, ONMUCAHHLIX B 9.2.1 1 9.2.2, AOMKHbI ObITb NPUMEHEHbLI COOTBETCTBYIO-
wue kputepumn cornacua (cm. 9.3).

B 9.6 paccmoTpeHa cutyaums, KOraa KOppekTUupyowme mMoaudukauum BbIMOMHEHbI NOCE OKOHYaHus
MCNbITAHUI KaK OTCPOYEHHBbIE MoauduKkaummn. MeTos nporHo3mpoBaHus NO3BONSIET NOMyUUTb OLEHKU NoKasa-
Tena HaAeXHOCTU 00beKTa No pesynsrataM KOPPEKTUPYIOLLUX MOANUKaLWIA.

9.2 NpoBepka runoTes o NOBbLILIEHMU HAAEXKHOCTU U OLIeHKAa NapaMeTpoB

9.2.1 Cnyyait 1 — M3BeCTHbI HAPAOOTKM [0 KAXAOro OTKa3a

MeToa npyMeHuM TOMbLKO B TOM cryyae, ecnv HapaboTKy perMcTpupyioT Ans KaXaoro oTkasa.

3tan 1. UcknioyeHne NOCTOPOHHUX OTKA30B B COOTBETCTBUM € 6.4.5 TOCT P 51901.6—2005 w/unu apy-
ron COOTBETCTBYIOLLEN JOKYMEHTALMEN.

3ran 2. CocraBneHue Habopa pAaHHbIX O HapaboTkax A0 oOTkasa (B cooTBeTcTBUM C 7.4
FOCT P 50779.26—2007). Ana ucnbiTaHuin Tuna | He0BX0AMMO TalKe Y4uTbiBaTb BPEMSA 3aBEPLUEHUSA UC-
NbITAHUA.

Stan 3. BeluucneHue TeCTOBOM CTAaTUCTUKK

7‘*
2’#17}—/\’?

U= - N (ansa ucnbiranuii Tuna 1); (39)
™z
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N—1 N
Zi=1 T;—(N- 1>

U= (ans ucnbiTaHui TUNa 2), (40)

rae N — obLuee KONMYeCcTBO OTKA30B;
T — o6Luas NPoaCIKUTENBHOCTL UCTbITAHMN TUNA |;
T,y — o6Las npoaoNKUTENbHOCTb UCNbITaHKi Tuna ll;
T, — HapaGorTka fo j-ro oTkasa.

B COOTBETCTBUM C rMNOTE30I O HYNEBOM MOBbILLEHUU HAAEXKHOCTU (HApabOTKM Mexay oTKkazamu COOT-
BETCTBYIOT FOMOreHHOMY npoueccy NyaccoHa) cratuctuka U nogunHAETCa CTaHgapTHOMY HOpManbHOMY pac-
npeaenexunio co cpegHuMm 0 u cTaHaapTHbIM OTKIMOHeHueM 1. CtatucTuka U MoxeT ObITb UCMONb30BaHa AniA
NPOBEPKU TMNOTE3bI O HANMUYUU MONOXKUTENBHOIO UK OTPULLATENBHOTO M3MEHEHUA HAAEXHOCTN HE3aBUCUMO
OT MOAENU NOBbILUEHUS HALEXHOCTH.

[BYCTOPOHHMIA KpUTEPUIA AT MONOXKUTENBHOTO MMM OTPULIATENBHOTO U3MEHEHUS C YPOBHEM 3HAYUMO-
CTU O MMEET KPUTUYECKNE 3HAYEHUA Uy_ j» U —Uy_y o, TAE Uq_,» — KBAHTUMb CTAHAAPTHOMO HOPMAMLHOMO
pacnpeaneneHus ypoBHs (1—-a/2) - 100%.

Ecnu cnpaBeanueo 04HO U3 HEPABEHCTB:

U<u_gpumU>u_yp, (41)

NPUHUMAIOT PELUEHUE O MOMOXMTENbHOM MMM OTPULIATENLHOM W3MEHEHUM HAAEXHOCTU COOTBETCTBEHHO U
aHanu3 npoaomKaioT ¢ atana 4.
Ecnu cnpaBeanueBo HepaBeHCTBO

—Ui_qp <U<Ui_yp, 42)

TO NPUHUMAIKOT peLUeHune 006 OTCYTCTBUWN MNONOXUTENBHOIO Ui OTpUUATEeNbHONO U3MEHEeHUA HaAEeXHOCTU C
YPOBHEM 3HA4YMMOCTM oL U aHanu3 3aeepLuatot. B atom cnyyae runotesy 06 3KCMOHEHUUANbLHOM pacnpeae-
neHun HapaboToKk Mexay nocregoBaTesibHbIMK OTkazamu (ToMOreHHOCTH npouiecca MyaccoHa) NpUHUMALOT ¢
YPOBHEM 3HAYUMOCTH o.. KPUTUUECKME 3HAYEHUA U, _,;» U —U;_ ;> COOTBETCTBYIOT OIHOCTOPOHHEMY KPUTEPUIO
ANS NONOXMTENbHOFO UMK OTPULLATENBHOIO U3MEHEHUSI HAAEXXHOCTU C YPOBHEM 3HAUYMMOCTH ou/2.

Kputuyeckue sHaueHnsa ansa ABYCTOPOHHErO Kputepus ¢ yposHeM 3HauumocTu 0,20 cocraenstor 1,28 u
(-1,28). Kputuyeckoe 3HavyeHue 1,28 COOTBETCTBYET OAHOCTOPOHHEMY KPUTEPMIO ANA NONOXUTENLHOIO U3-
MEeHEeHUs ¢ ypoBHeM 3HaummocTtun 0,10. ina Apyrux ypoBHEN 3HAYMMOCTU MOXHO BbIOpaTb KpUTUYECKUE 3HA-
YyeHust No Tabnuuam KBaHTUNEl CTaHAAPTHOr0 HOPMAarbHOTO pacnpeaeneHus.

3t1an 4. BoluucneHne cymmbl

S = Z,’L In(T*/T) (ana ucnbiTanuii Tuna 1); 43)

S = 221 In(Ty,/T) (ana ucnbiTaHnii Tuna 2). (44)

3tan 5. BeluncneHnme HecmeLweHHON oueHkn napameTpa B no opmyne

~ N-—1

p= S (ansa ucnbiTanuin Tuna 1); 45)
1

~ N-2 .

p= 5. (anA ucnbiTaHuin Tuna 2). (46)
1

3tan 6. BoluucneHue oueHku napamerpa A no gopmyne
A=N/ (T")ﬁ (ansa ucnbiTanui Tuna 1); 47)
A=N/ (TN)ﬁ (ans ucnbiTaHui Tuna 1). (48)
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3Jr1an 7. BuluMcrneHne oLeHkM napamerpa notoka otkasos Z(T) U cpegHel HapaboTku Mexay oTkazamu
6(T) npu NPOACIKUTENBHOCTU UcnbiTaHuii 7> 0 no opmynam:

(7 =ipTh, (49)
(M =11%T7). (50)

MpuMmedvaHue 1— OueHku Z(T) u B(T) sBnstoTca oLeHkammn NapameTpa NoToka 0TKa3oB U cpefHeil HapaboT-
KW MeXAy oTKkazamu B MOMEHT BpeMeHu T > 0 4na T U3 gnanasoHa npefcraBlieHHbIX AaHHbIX. « QKCTPanosimpoBaHHbIe»
napameTpbl Ans 6yayLiero BpeMeHn T UChblTaHUiA UK Lo ero 3aBepLUeHUs MOryT BbiTk NoMyYeHbl TOYHO TaK Xe, HO UMK
CreayeT Nonb3oBaThCA OCTOPOXHO M3-3a CBOMCTB SKCTpanonAuun. SKCTpanonaums He AoMmKHa NpeBbllaTs npogonmku-
TENbHOCTb UCMBITaHWIA. .

MpumeyaHue 2—EcnunporpaMma UCNbITaHU 3aBepLUeHa, Toraa oLeHka 0(T) B MOMEHT BpemeHu T = T unu
T = Tjy (B 3@aBMCUMOCTU OT TMNA UCMLITAHUI) ABNAETCA 3HAYEHNEM cpefHel HapaboTKu Mexay OTKasaMu UCMBITEIBaeMOM
KOH(UrypaLmmn cucTeMbl B KOHLIE NporpaMmel UCNbITaHUIA.

9.2.2 Cnyuau 2 — HapaboTku o6beguHEeHbI B rpynnbl

JaHHbIN anbTepHaTUBHbIA METOA NpeAHa3HaYeH ANs Cryvas, Korga Habop AAHHbIX COCTOUT U3 U3BECT-
HbIX MHTEPBANoB BPEMEHU, Kbl U3 KOTOPbIX COAEPXKMT M3BECTHOE KONMUYECTBO OTKa30B. BakHO umeTb B
BUAY, UTO ANMHA UHTEPBANOB U KONMMYECTBO OTKA30B B MHTEPBAanax He AOIMKHbI ObITb NOCTOSIHHBIMMU.

MpoAOMKUTENBHOCTL UCMbLITAHUI COOTBETCTBYET UHTEepBany (0; 7), oHa pasgeneHa Ha d UHTepBanoB
0 <{(1) <t(2) < ... <t(d). i-n nHTepBan npeacrasnseT cobomn nepuoa spemenu mexay ti— 1) n ti,i=1,2, ..., d,
t(0) = 0, {(d) = T. BenuuuHsl t(i) MOryT NpuHUMaTh NoObIe 3HaYeHus ot 0 ao T.

3t1an 1. NcknioveHne noCToOpoOHHMX 0TKa3oB B cooTBeTcTBun ¢ FOCT P 51901.6—2005, nyHkm 6.4.5,
n/mnu gpyron COOTBETCTBYHIOLLEN AOKYMEHTaUNUen.

Otan 2. CocTtasneHune Habopa AaHHbIX 0 KONUYECTBE paccmaTpueaemblx 0Tkasos N;, 3apukCMPOBAHHbIX
B i-M uHTepsane (f(i—1) ; &), i=1, ... d.

Ob6Lee KONMYECTBO paccMaTpuBaeMblX OTKA30B

N=ZL N, (51)

[ns kaxgoro uHTepsana npousseaeHue p; N He 4OMKHO ObITb MeHee 5 (Npy He0BX0AUMOCTU CMEXHbIE
MHTepBanbl 00bEeANHAIOT 40 HAa4Yana UCNbITAHUR), rae

(52)

Otan 3. Beluucnenue cratuctuku U ans d uHtepeanoB (nocne oobeanHeHUs npu HeobxoanumocTtu) u
COOTBETCTBYIOLLMX 3HAYEeHMi N;

— y: N2
X2 = 2[‘:1 (Ni=piN)* ] (53)
piN

B coOTBETCTBUM C rMnOTE30M O HYNMEBbIX U3MEHEHUAX HAAEXHOCTU (korga HapaboTku mexay oTka-
3aMM MOAUUHSAITCA rOMOTEHHOMY npoueccy lyaccoa) cratuctuka X2 pacnpefeneHa B COOTBETCTBUM C
y2-pacnpeaeneHunem ¢ (d— 1) crenensamn cBo6oabl. CTaTuctuka X2 MoxeT 6bITb UCNONb30BaHA ANS NPOBEPKY
HanU4ua NOMOXUTESNbHBLIX UMW OTPULIATENBHBIX U3MEHEHUI HAAEXXHOCTU HE3ABUCUMO OT MOAENU U3MEHEHUIA
HaaexXHoCTH,

[BYCTOPOHHUI KpUTEPUIA ANA NONOXKUTENLHOIO UMK OTPULIATENBHOTO M3MEHEHUA C YPOBHEM 3HAYMMO-
CTU oL UMEET KPUTUYECKOE 3HaYEHUe

CV=y3_(d-1). (54)

Ecrm X2 2 CV, NpUHNMAIOT peLLEHnE O NONOXUTENbHOM UMK OTPULIATENbHOM U3MEHEHUN HAAEXHOCTH
COOTBETCTBEHHO M aHanu3 NPoAoMKaloT ¢ arana 4.

Ecnu X2 < CV, TO NpUHNMAIOT peLLeHne 06 OTCYTCTBUM NONOXUTENBHOMO UMM OTPULIATENBHOTO U3MeHe-
HUA HAAEXHOCTU C YPOBHEM 3HA4YUMOCTM o U aHanu3 3aBepLuatot. B aTom cnyyae runotesy 06 9KCMOHEeHLu-
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anbHOM pacnpefeneHum HapaboToK MexXxay nocrneaoBaTenbHbIMU OTKasamu (romMoreHHoCTH npouecca Nyac-
COHAa) NMPUHUMALOT C YPOBHEM 3HAYUMOCTH oL

Kputuyeckue saHa4eHus X%—a (d—1) ansa pasnuUyHbIX YPOBHEN 3HAYMMOCTHU o M YUCHa CTENEHEN CBOBOabI
(d = 1) MOXHO HaliTW B TabnMuax KBaHTUNEN y2-pacnpeaeneHns, HanpuMep B ctanaaptax fOCT P 50779.26
n NOCT P M3K 60605-6.

Jtan 4. Ans nepeoHayanbHOro Habopa AgaHHbIX, cOBpaHHbIX Ha aTare 2, BbIMUCHSIOT OLEHKM MaKCu-
MarbHOro npaeaonoaobus ans napametpa gopmbl . OueHka MakcuMarnbsHoro npasaonoaobus napamerpa 3
(B) ynoBneTBOpsiET CreayloLemMy ypaBHEHUIO:

>N [t(')ﬁ'”t(i)_it(’ __1)6 Inf(~1) Int(d)] =0. (55)
()P t(i— 1)P

Crnenyet yuntbiBaTh, 4to #(0)=0, a Tawke #0)-Inf(0) = 0. Bce uneHb! #(-) MoryT GbiTb HOPMUPOBAHbI OT-
HocuTenbHOo #(d), Toraa nocneanui vnex In(t(d)) ncuesHer. [na peLleHUs aToro ypaBHEeHUs1 OTHOCUTENbHO 3
HeoBXxoanMMO NCNoNb30BaTL UTEPATUBHLIA METOA.

3tan 5. OnpegeneHue oueHkn napamerpa i (L):

i = N/ Ha)P. (56)

31an 6. OnpeageneHue OLEHOK NapaMeTpa notoka otka3os Z(T) U CPEIHErO BPEMEHU MeXay OTKazamu
6(T) Ans NpoaonNAUTENbHOCTM UCMbITaHui T > 0:

2T = ApThT, (57)
(D =11ZD). (58)

MpumedaHune 1—OueHkn Z(T) n &(T) npeacTaBnsioT coboit OLiEHKM NapaMeTpa NOTOKa 0TKA30B U CPefHel
HapaboTkn Mexzy oTkasaMu B MOMeEHT BpemeHn T > 0 ana T u3 AnanasoHa npefcTaBneHHbIX AaHHbIX. «SKCTpanonu-
poBaHHble» napameTpsl AN SonbLiei NPoformMKMTENLHOCTU BpeMeHU T B npouecce NporpaMMbl UCTILITaHWA UK 0 3a-
BepLUeHUS UcnbiTaHWii MoryT GbiTh MONyYeHbl TOYHO TakK Xe, HO UMW CnegyeT Nonb3oBaThbCA OCTOPOXHO M3-3a CBOMCTB
3KCTpanonsayuu. SKCTpanonsauusa He AOPKHa NpeBbiWaTh NPOAOMKUTENBHOCTU NCTIbITAHWA.

MpuMedaHune 2— Ecnu nporpamMma UCNbITaHUW 3aBeplLUeHa, Toraa oUeHKa é(T) AN MOMeHTa BpeMeHU
T = {(d) ABnseTCA 3HaYeHMEM cpefHeil HapaboTKn Mexay oTkasamu UCNbITbIBaeMON KOHUrypaLuum CUCTEMBbl B KOHLE
nporpammel UCMbITaHUA.

9.3 Kputepuit cornacus

9.3.1 O6wMe nonoxeHunsa

Ecnu n3BecTHbl TOYHbIE 3HaYeHUst HapaboToK, He0BX0AUMO MCNONbL30BaTb CRy4ai 1, B NPOTUBHOM Chy-
Yyae HeoOXx04MMO UCNONbL30BAaTh Cryyan 2.

9.3.2 Cnyvyait 1 — M3BecTHbI AaHHbIE 0 HapaboTKax AnA KaXaoro orkasa

Ons oueHkn napamerpa popMbl B CHauana crnegyeT UCNoONb30BaThb METOA, ONUCAHHLIN B 9.2.1, 3aTeM
BblYMCIUTL cTaTUCTUKY Kpamepa-Musuca:

1 m[[T\P 2i-17)2
cun= oot (1125 T

roe M=Nu T=T — gns ucnbitanuii Tuna |;
M=N-1uT=Ty— ana ucneiranui Tuna Il;
T, <Tr<..<Ty
B Tabnuue 2 npuBeaeHbl KPUTUYECKUE 3HAYEHUST STOW CTATUCTUKKU C YPOBHEM 3Hauumoctu 0,10. Ecnin
cratuctuka C2(M) npeBbilLaeT KpUTUYECKOE 3HaYeHne M, npuBeAeHHoe B Tabnuue, TO rmnoTesa o TOM, YTo
CTeneHHas Moaernb COOTBETCTBYET AaHHbIM, A0MKHA ObiTb OTKIOHEHA. B NPOTMBHOM Crny4yae runoresa [ormk-
Ha ObITb NpUHATA.
Ecnu gaHHble 0 HapaboTKax U3BECTHbI, 4NA NOMyYeHUst AONONHUTENLHOW MHAOPMaLMKU OTHOCUTESLHO
COOTBETCTBUA MOAENU AaHHBLIM MOXET ObiTh UCNONb30BaHAa rpaduyeckasn npoueaypa, onvcaHHas Hke.
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Mpu ncnonb3oBaHuK rpaduyeckon NPoLUeaypbl OLIEHKY MATEMAaTUYECKOro OXXnaaHusa HapaboTku 4o j-ro
OoTKa3a E[Tj] HAHOCAT Ha rpaduk B 3aBUCUMOCTU OT Habnwaaemon HapaboTkn A0 j-ro OTKasa Tj B cooTBeT-
CTBUK C NPUNoXeHnem B oueHky E[7}-] MOXHO paccuyuTaTb no hopmyne

~ j 18
E[Tj] = (7) ,raej=1,.., N. (60)
; )1/[“3

3HayeHusa (7 3aTem NEPEHOCAT Ha rpaduk B COOTBETCTBMU C Habnogaemon HapaboTkon T; B UAEH-

/
TUYHOM NMHENHOM MmacwiTabe, Kak nokaszaHo Ha pucyHke A.3. BudyanbHasi COrnacoBaHHOCTb 3TUX TOYEK C
NYHKUEN NoA Yrrom 45° K OCU OpaAMHAT SABNSETCA CYOBEKTUBHBLIM KPUTEPUEM NPUMEHUMOCTU MOAENN.

9.3.3 Cnyvyan 2 — Hapa60Tku 006 beaAuHEeHbI B rPynnbl
[aHHbIA KpUTEPUIn NPUMEHUM TOMNBKO B Cnyyae, Korga napameTp B OLEHUBAIOT HA OCHOBE Crpynnmpo-

BaHHbIX AaHHbIX (CM. 9.2.2). CpeaHee KONMMYECTBO OTKA30B B MHTepBane Bpemenu (i — 1); t(i)) npubnmxeHHo
paBHO

e =i [t(:)f3 —ti- 1)ﬁ]. ®1)

Ana ka)qoro UHTEpBana 3HavYeHne €; He [0MKHO BbITh MeHbLLe 5. Mpu HE0GX0AUMOCTU CMEXHBIE MH-
TepBanbl MOXHO 00beANHATL A0 Ha4Yana ucnbiTaHuin. Ana d nHrepeanoB (nocne o6beamHeHnsa npyu Heobxo-
AMMOCTH) 1 TOM e 3HaYeHun N;, 4To n B 9.2.2, BbIMUCTIAIOT CTATUCTHUKY

d (Ni—e)?
X2=2, % : 62

KpuTuueckume 3HavyeHnst 3TON CTaTUCTUKU C YUCIOM CTeneHel ceoboabl (—2) MOXHO HaWTu B Tabnuue
y2-pacnpeaenenuns, Hanpumep B FTOCT P 50779.26 n FOCT P MOK 60605-6. ECnn KpUTUYECKOE 3HAYEHME C
ypoBHEM 3HauumocTu 0,10 NpeBbILEHO, TO rMNOTE3a O TOM, YTO CTENEHHas MoAenb aAeKBaTHO OMUCLIBAET
CrpynnUpPOBaHHbIE AaHHbIE, A0MKHA OblTb OTKIIOHEHA.

Ecnn Habop AaHHbIX COCTOUT U3 U3BECTHbIX MHTEPBANOB BPEMEHU C U3BECTHLIM KONIMYECTBOM OTKa30B,
AN Nony4YeHnsa 4ONOSNHUTENbHON MHAOPMALIMKN O COOTBETCTBUM MOAENW AaHHbIM MOXET ObITb MCNONb30BaHA
rpadmyeckas npoueaypa, onucaHHasa HuKe.

Ins kaXxgoro nHTepeana, orpaHuyeHHOro To4kow £(j) (ot 0 ao £(j)), konu4yecTso HabnaaeMbIX OTKA30B
cocTaBnser

N(@) = .y N, 63)
OueHKy MaTeMaTU4eCcKkoro OXKnaaHusa KOfIM4YECTBa OTKa30B E [N(£(i))] paccuuTteiBaloT No hopmyne

EIN(O)] = 1) (64)
M3 atoro crnepyert

EINU] _ 2 451
0 )P, (65)

lpadmueckas npoueaypa COCTOMT B NOCTPOEHUN rpaduka

NGO | - _
In{ ) },:-1,...,d, (66)

a TaKke nMHumn
Ink+ (B = 1InT, T>0, 67)

KaK 9TO NnokKasaHo B npumepe (CM. pUCYHOK A.4).
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3aBMCUMOCTb MeXay In% u 3, (B — 1) n o NnpuBEAEHA B NPUIOXEHUN B.

Mpu B < 1 nuHuA aBnaeTca yobiBaoLwen. BudyansHasa cornacoBaHHOCTb TOUEK C 3TOW NMMHUEN ABMSETCA
CYyOBLEKTUBHBIM KpUTEpPUEM NPUMEHUMOCTU MOZENM.

9.4 loBepuTtenbHble UHTEPBArbl Ans napameTpa (popmbl

9.4.1 O6wune TpeGoBaHUA

MapameTp hopmbl f B CTENEHHOW MOAENMW NOBbILUEHWA HAAEXKHOCTU XapaKTepu3yeT Hanmune usmeHe-
HUIN HAAEXHOCTU M UX BenuUuHy. Ecnmn 0 < B < 1, HabntogaeTcs NOBbILLEHNE HAAEXKHOCTH, ecnu B = 1, Hagex-
HOCTb He U3MEHSsIETCH, a ecnu B > 1, HAONIAAETCA CHDKEHNE HAAEXKHOCTU.

Mpu onpeaeneHnn JOBEPUTENLHOTO MHTEPBAna Ans 3, Koraa M3BECTHbI HApaboTKM A0 KaXaoro oTkasa,
ucnonb3ytoT cryyan 1. Ana crpynnMpoBaHHbIX OTKA30B HEOOX0AMMO UCMONbL30BAaTh cryyait 2.

9.4.2 Cnyyan 1 — M3BeCTHbI JaHHbIe O HAPAOOTKaX AJiA KAXAOro oTKkasa

3ran 1. BeluucneHne oueHku ﬁ B COOTBETCTBUM C 3Tanom 58 9.2.1.

Jran 2.

a) WcnbiTanusa Tuna |

Ons onpeneneHus ABYCTOPOHHETO AOBEPUTENLHOIO UHTEpPBana aAns 3 ¢ yposHem aosepus 90 % HeoO-
XOAWMO BbIYUCIUTL BENUYNUHLI D; 1 D ;.

[ns ABYXCTOPOHHEro A0BEepUTENbHOro MHTEepBana yposHs 90 % ana f

2
_ %0,05(2N) |
D =5in-n (68)
2
_ %0,95(2N)
by= 2(N—-1) (69)

KBaHTMRM MOXHO ONpeaenuThb No Tabnuuam y2-pacnpefeneHus, NPUBEeAEHHbLIM, HanpUMep, B CTaHAap-
Tax FOCT P 50779.26 n TOCT P M3K 60605-6.
HWwKHSS AoBepuTENbLHAsA rpaHuLa AN p UMEET BUA!

~

Pig=Dp B (70
BepxHsis AoBepUTENbHas rpaHuLa Ans B UMeeT BUA:
Bus =Dy B. (71)

C00TBETCTBEHHO 3HaYeHus B, g U Bg FABNAIOTCA TaKKe HUXHEN U BEpXHei OAHOCTOPOHHUMMU A0BEPU-
TernbHbIMK rpaHuuamMu 4nga B ¢ yposHem gosepus 95 %.

b) Ucnbitanua Tuna ll

Ona onpeaeneHns ABYCTOPOHHErO AOBEPUTENBHOMO UHTEPBana ans 3 ¢ yposHeM gosepus 90 %

_ X50s(2(N=1)) |

D 2AN=2) (72)
D, = % (73)

HwxHaa goseputensHasa rpaHuua ana p:
Pe =D - P (74)

BepxHsia goBepuTenbHas rpaHuua ans f:
Bug =Dy B (75)

19



FOCT P 51901.16—2017

COOTBETCTBEHHO 3HaYEHUA P, g U Bz ABMAIOTCH TAKKe HIDKHENA U BEPXHEH OAHOCTOPOHHUMM [10BEPU-
TeNbHbIMK rpaHuLamm 4nsa B ¢ yposHem gosepus 95 %.
9.4.3 Cnyuan 2 — Hapa6oTku 06beguHeHbI B rpynnbl

[aHHble npoLeaypbl NOCTPOEHUSt A0BEPUTENBHOTO MHTEPBANA NPUMEHUMBI B Cly4ae, KOraa OLeHKa na-
pameTpa § onpefeneHa Ha QCHOBE CrPYNMMPOBAHHLIX AAHHbLIX B COOTBETCTBUM C 9.2.2.
3ran 1. BeluucneHue B B COOTBETCTBUM C dTanom 4 B 9.2.2.
3ran 2. Beluucnenue P(j)
(i)

P(’)=t(—d)’m‘ei=1’2’ .., d. (76)

31an 3. BbluucneHne 3HaYeHUss BENMUYUHbLI A
a [PU)B-InPGE=Pi—1)B - InP(i-1)B ]?
A=2, s }
[P()P- Pi—1)P]

77

31an 4. Boluncnenue 3HaveHus C

C=——. (78)

3ran 5. Onpegenexnve npubNMXEHHOTO ABYCTOPOHHEro AOBEPUTENBHOrO HTEepBana Ans 3 ¢ ypoBHEM

nosepus 90 %
_(164)-C

S s 79)
AN
roe N — o6Liee KonuyecTBO OTKA30B.
3tan 6. HwkHAa nosepuTenbHasa rpaHuua ana B:
Bg =B -9). (80)
BepxHssi goBepuTenbHan rpaHuua ans fB:
Bug = B(1 +9). 1)

COOTBETCTBEHHO 3HAYEHUsI f; g U Pyyg ABMAIOTCA TAKKE HWKHEN U BEPXHEH OAHOCTOPOHHUMU JOBEPU-
TeNbHLIMK FPaHuLamMu ansa 3 ¢ ypoBHem gosepust 95 %.

9.5 loBepuTenbHbIe UHTEPBANLI ANA CpeAHel HapaboTkn Mexay oTKasamu

9.5.1 O6wue Tpe6oBaHUA

B coorBetcTBMM ¢ 9.2.1 (3Tan 7) u 9.2.2 (3ran 6) ONpeaensior oLeHKY cpenHen HapaboTku mMexay OT-
Kasamu @(T). Ilnsa onpeaeneHnst 4OBEPUTENBHLIX MHTEPBANOB OLUEHKN O(T), KOTAa U3BECTHbI HapaboTku go
KaXaoro oTkasa, cneayeT MCNonb30BaTh cnyyan 1. Ans crpynnupoBaHHbLIX 0TKa3os — cny4yan 2.

9.5.2 Cnyuyait 1 — 3BeCcTHbI AaHHble O HapaboTKaX ANsA KAXA0ro oTkasa

3tan 1. Boluucnenune §(T) B COOTBETCTBUN C 3TanoM 7 B 9.2.1.

Otan 2. [Ins onpeaeneHusl ABYCTOPOHHETO JOBEPUTENBLHONO MHTEpBana ¢ yposHem aosepust 90 % Ha-
X0AAT 3HaueHusi L u U ans cooteetcTeylollero oGbema BbiIGopkn N, ucnonb3ys tabnuuy 3 Ans ucneitaHui
Tuna | unu Tabnuuy 4 ans ucneiraduin Tuna Il.

3r1an 3. HuxHasa goseputensHas rpaduua ans 6(7):

6,5=L-0(T). (82)

BepxHsis aoseputensHas rpaduua ans 6(7):
0yg = U - 0(7T). (83)
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COOTBETCTBEHHO 6, g U 0,5 SABMAIOTCA TaKOKE HWKHEN U BEPXHEN OAHOCTOPOHHUMM LOBEPUTENbHBIMU
rpanuuamu ans 0(T) ¢ yposHeM gosepust 95 %.

9.5.3 Cniyuan 2 — Hapa6oTku o6beauHeHbl B rpynnbl

MpuBeaeHHbIE NPOLEAYPbI ONpeaeneHust AOBEPUTENBHOTO MHTepBana NpuMEeHUMb! B cryyae, Koraa
oueHka 5 Gbina onpeaenexa no crpynnMpoBaHHbIM AaHHbIM (cm. 9.2.2).

3tan 1. Boluucnienune ff B cooteetcTBum ¢ 9.2.2 1 8(T) B cooteeTcTBuu ¢ 9.2.1 (atan 7).

3t1an 2. BeluucneHune senuunHbl P(i):
LU R—
P() = )" rmei=1,2,..,d. (84)

31an 3. BbluncneHue 3HayeHus A:

_wd [P0 InP(i) = Pi=1)B InPi—1)P]?
A= [P~ A= 1)F] ' ®9
3tan 4. Beluucnenune sHavyeHus D:
D= [ L1, (86)

A

Otan 5. Ona onpeaenexnss NpuGNMXEHHOTO ABYCTOPOHHEr0 A0BEPUTENbHOrO MHTepBana ana 6(7T) ¢
ypoeHeM goBepus 90 % BbIMUCHAIOT 3HAYEHUE S:

(1,64)-D

S= , @7
AN
rae N — obLuee KonM4ecTeo OTKa30B.
31an 6. HwkHAsA agoBeputenbHas rpaduua ana 6(T):
0,5=0(T)(1-9). (88)
BepxHssa goseputensHas rpaduua ana 6(7):
0ug =0(M(1 +S). (89)

COOTBETCTBEHHO 3HAYEHUA B 5 1 B, ABNAIOTCA TAKKE HIKHEN W BEPXHEN OAHOCTOPOHHWUMI [OBEPU-
TenbHbIMK rpaHuuamu aAnsa 6(T) ¢ ypoeHem aosepus 95 %.

9.6 MeToguka NnporHO3UpPOBaHUA

MeTtoauka npuMeHMMa B TE€X Cnyyasix, Korga KoppekTupylolme moandukaumn BHEAPAIOT Nocne OKOH-
YaHUs UCMbITAHUI KaK OTCPOYEHHbIE Moaudukaumu. Lienbto 3agadmn senaeTca oueHKka HafeXXHOCT CUCTEMDI
nocrne BBEAEHUS KOPPEKTUPYIOLLMX MOANMDUKALINIA.

3ran 1. Boiaenexnve oTkasoB kareropun A n kareropun B (cM. FOCT P 51901.6—2005, onpedeneHus
3.14 u 3.15).

3tan 2. OnpegeneHue BpeMeEHU NepBoOro NOSIBMEHUA KaxXaoro Tmna oTkasos B kaTeropum B, coctaene-
HWe oTaenbLHOro Habopa AaHHbIX. [yCTb 7 — KONMUMYECTBO PasfnUyHbIX TUNOB 0TKa3oB Kateropuu B (1).

3ran 3. BeinonHeHue aranos ¢ 1 no 5 B cOOTBETCTBUM € 9.2.1 B OTHOLLUEHUM 3TOrO Habopa AaHHbIX ANA
onpesenenus oLeHKk napameTpa B, ucronsaya N=7u T unm T,y 4N NonHoro Habopa AaHHbIX.

Oran 4. Ona kaxgoro u3  0TKasoB pasnn4YHbIX TUMOB Kateropun B B Habope gaHHbIX 3Tana 2 HazHa4aT
KO3t ULMEHT 3chdpekTUBHOCTM ynyuwienus E, i =1, ..., I. ns kaxaoro U3 / 0TKAa3oB pasnuyHbIX TMMOB Ka-
Teropuu B napamertp E; (0 < E; < 1) ABNAETCS NHXEHEPHOW OLIEHKON OXMAAEMOTO CHUXKEHUSI NOTOKA OTKAa30B,
BbI3BAHHOIO UAEHTUULIMPOBAHHON KOPPEKTUPYIOLLEN MoAnduKaLuei (cm. 3.5).

BbIYMCTISIOT cpeaHee E aTUX 3HAYEHUI UMK, eCRn MPUEMNIEMO, YCTAHABNMBAIOT CPEAHNII KOIPULINEHT
3hhEKTMBHOCTM yny4LueHusi (Hanpumep, 0,7) BMECTO MHAUBUAYATbHBIX 3HAUEHUI E;, i =1, ... I, KaK onucaHo
BbILLE.
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Jrtan 5. OnpeaeneHne OUEHOK MPOrHO3MPYeMOro napameTrpa noToka OTKasoB U cpegHen HapaboTku
MeXay OTKkasamu

zp=iT[KA+Ef.=1K,.(1 -E,.)+J-B-E] (90)

rae K, — KONM4YecTBO OTKA30B KaTeropum A;

K;— konu4ecTtBo Habnogaemblx 0TKA30B /-ro Tuna kareropuu B;

T=TwmT= T,/ B COOTBETCTBMM C ITANOM 3, ONUCAHHbLIM BbILLE.
Ecnu 3HauyeHus E; He HasHa4YeHbl, 8 UMEETCS TONMbKO CpefHee E, TO CpeaHuI YneH B KBaApaTHbIX CKOO-
Kax CTAHOBUTCS PaBHbIM

Kg(1 - E), 91

rae Kz — KOnM4YecTBO OTKa30B KaTeropuu B.
B atom crnyvae nporHosumpyemblii napameTp noToka OTKasos

zp=1T[KA+KB(1—E)+1-B-E]. (92)

MporHo3npyemMoe 3Ha4eHne cpeaHen HapaboTkn mexay oTkasamu

0,=1/z, (93)

Tabnuya 2— Kputndeckme aHavyeHns Kputepusa cornacua Kpamepa-Museca ¢ ypoBHeM 3Ha4umocTn 0,10

M KpI/ITI/I‘-IECKoe 3Ha4YeHne CTaTUCTUKA
3 0,154
4 0,155
5 0,160
6 0,162
7 0,165
8 0,165
9 0,167
10 0,167
11 0,169
12 0,169
13 0,169
14 0,169
15 0,169
16 0,171
17 0,171
18 0,171
19 0,171
20 0,172
30 0,172
=60 0,173
MpumMedaHwne—Onaucnoitanuii Tuna | M = N, ana veneltaduin Tuna Il M =N —1.
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Tabnwuuya 3 — [IBYyCTOpOHHME JOBEpPUTENLHLIE UHTEPBasbl ypoBHSA foBepusa 90 % Ana cpefHel HapaboTkn Mexay
oTKaszaMu U N4 uenbltaHuii Tuna |

N L u N L u

3 0,175 6,490 21 0,570 1,738
4 0,234 4,460 22 0,578 1,714
5 0,281 3,613 23 0,586 1,692
6 0,320 3,136 24 0,593 1,641
7 0,353 2,826 25 0,600 1,653
8 0,381 2,608 26 0,606 1,635
9 0,406 2,444 27 0,612 1,619
10 0,428 2,317 28 0,618 1,604
1 0,447 2,214 29 0,623 1,590
12 0,464 2,130 30 0,629 1,576
13 0,480 2,060 35 0,652 1,520
14 0,494 1,999 40 0,672 1,477
15 0,508 1,947 45 0,689 1,443
16 0,521 1,902 50 0,703 1,414
17 0,531 1,861 60 0,726 1,369
18 0,543 1,825 70 0,745 1,336
19 0,552 1,793 80 0,759 1,311
20 0,561 1,765 100 0,783 1,273

MpumevyaHune—[OnaN>100

rA€ Ug 54./p — KBAHTW/b CTAHAAPTHOTO HOPMAILHOTO PacnpeferneHns YpoBHS 100 - (0,5 + v/2) %.
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Tabnwuuya 4 — [IByCTOPOHHWE [OBEpPUTENBLHLIE MHTEPBasbl ypoBHSA foBepusa 90 % Ana cpefHel HapaboTkn Mexay
oTKasaMu u gns ucneltaHnin Tuna |l

N L u N L u

3 0,1712 4,746 21 0,6018 1,701
4 0,2587 3,825 22 0,6091 1,680
5 0,3174 3,254 23 0,6160 1,659
6 0,3614 2,892 24 0,6225 1,641
7 0,3962 2,644 25 0,6286 1,623
8 0,4251 2,463 26 0,6344 1,608
9 0,4495 2,324 27 0,6400 1,592
10 0,4706 2,216 28 0,6452 1,578
1 0,4891 2,127 29 0,6503 1,566
12 0,5055 2,053 30 0,6551 1,553
13 0,5203 1,991 35 0,6763 1,501
14 0,5337 1,937 40 0,6937 1,461
15 0,5459 1,891 45 0,7085 1,428
16 0,5571 1,876 50 0,7212 1,401
17 0,5674 1,814 60 0,7422 1,360
18 0,5769 1,781 70 0,7587 1,327
19 0,5857 1,752 80 0,7723 1,303
20 0,5940 1,726 100 0,7938 1,267

MpumevaHune—AdnaN>100

FA€ Ug 54,2 — KBAHTUMb CTAHAAPTHOTO HOPMArLHOO pacrpeaerneHus ypoBHs 100 - (0,5 + v/2) %.
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MpunoxeHue A
(cnpaBouHoe)

MpuMepbl NIaHMPOBAHUA U aHaNU3a MoAeriei, MCNosb3yeMbIX
npyU NPOEKTUPOBAHMM U UCNIbITAHUAX O6bEKTa

A.1 NnaHnpoBaHWe NOBbLILWEHNA HaAEXHOCTN Ha CTaAuU NPOeKTUPOBaHUA 06beKTa

A.1.1 MpumMep NnaHupoBaHUsA AnNA cTeNeHHOW Moaenu

PearbHblii NpUMep, NPUBELEHHBIA HUXE, Pa3bACHAET, Kak MOCTPOUTL CTEMEHHYIO MOAENb U KaK ConocTaBuTb dak-
TUYecKoe MOBLILLEHNE HAAEXKHOCTM C 3anfaHUpOBaHHbBIM.

NHpopmaLusa, Heobxogumasa Ana nNNaHUpoBaHWs, npefcTaBnser coboi OKPYrMeHHYo OLEHKY HadanbHoW Hagex-
HocTW oBbekTa. OTa oUeHKa MOXeT ObITb MonyveHa Ha OCHOBE AaHHbIX 06 aHanornYHoM oBbekTe C Y4ETOM pasnuudunii B
CNOXHOCTW 06beKTOoB. [pyrue dakTopsbl, KOTopble He06X0AUMO YYUTLIBATS!

- ieneBble NnoKkasaTenu HagexHoCT 0ObekTa;

- OL|eHKa 3Ha4YMMOCTU U KONMMYecTBa BOIMOXHEIX MOAUDUKALMA KOHCTPY KLY,

- NPOACIIXUTENBHOCTE Neprofa NPOeKTUPOBaHWS, B NpoLecce KOTOPOoro MoryT GbiTk NpoBefeHbl MogudukaLlmu.

A.1.2 MNocTpoeHue Moaenu U MOHUTOPUHT NOBbLILLEHUA HAOEXKHOCTH

Mogenb ANS NNaHMPOBaHWsA CTPOSAT CriegytowumM o6pasom.

TpebyeMmblii pecypc o6bekTa JOMKeH cocTaBnATs 15 neT:

T=365 24-15=1,314 - 10%u.

3afaHHas NPOAONMKNUTENEHOCTL Nepuoja NpoekTUpPoBaHus cocTaensaeT 140 gHei, ty = 140 - 24 = 3,360 u.

BeposTHoCTL Ge3oTkasHoit paboTel oBbekTa 3a nepeele 15 neT cocTaenaeT Ry(T = 15 ner) = 0,72. LienessiM no-
KasaTernem HaaeXHoOCTh 06beKTa SBNAETCA BEpOATHOCTL Ge3oTkasHol paboTsl 3a 15 neT, paBHas 0,95.

Mexofs M3 3HaYeHnid HavyarbHON HageXHoCTH 1 LieneBoro nokasarend HageXHoCTU, paCcCHUTbIBAIOT Ha4valibHyo U
Lenesyto CpefHO NHTEHCUBHOCTE OTKa30B!

Ro(T) = expl~hyo- T1=0,72;

Rg(T)=0,95;
—In[R
xaozwzz,s- 1075,
—In[R
oG = “niRe(T TGm] =3,9-107".

MpuHUMasn Bo BHUMaHWe npejanonaraéMoe KONMUYecTBO BO3MOXHBLIX MOAUMUKAUMIA KOHCTPYKLMK, CKOPOCTE NOBbI-
LUeHMA HaAEXHOCTM paBHa:

P
In[Re(7)]

op = W =0,774.

Moaenb NoBbILLEHUSA HAJeXHOCTH CTPOAT B COOTBETCTBUN C YpaBHEHNEM

1 o
et (M oo,
b In[Ro( ]

R(t, T) = Ry(T) o

dakTuyeckoe NoBbiLEHNE HaeXHOCTU 06beKTa 3aTeM HAHOCAT Ha rpauK U CpaBHUBAIOT C MOAENbIO (CM. pU-
CYHOKA.1).

Mogent MoXeT GbiTb MOATOTOBIEHA C UCMOMNb30BAHUEM SNEKTPOHHLIX Tabnuy cO BCTPOEHHLIMU hopMynaMu
(cM. Tabnuyy A.1).
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Tabnuya A1 — PacdeT Mogenu nnaHupoBaHUs NoBbILLEHNA HAZEXHOCTU Ha CTagun NPOEKTUPOBaHNUS

A B C D E F G H |

L b op D | RAT) | R4T) ! ka0 Mo o
2 BenuuunHa 0,774 42 10 0,72 0,95 131 400 2,50E-06 3,90E-07 3 360
3 dopmyna =LN('-L';'\I((D122@‘)(E2))/ =(-LN(D2)/F2) | =(-LN(E2)/F2)
4 Gopmyna | =$D$27((($1$2+A4*24*(LN(SES2)/LN($D$2))\(-1/$B$2)-

R(t,T) model |-A4*24)/$1$2)N(-$B$2))
e | T | Re | Seidal
6 0 0,72 0,95
7 5 0,771577 8 0,95
8 10 0,805411 6 0,95
9 15 0,829 525 2 0,95
10 20 0,847 690 1 0,95
11 25 0,861 927 9 0,95
12 30 0,873 4259 0,95 0,699
13 35 0,882 930 2 0,95
14 40 0,890 934 8 0,95
15 45 0,897 780 3 0,95
16 50 0,9037102 0,95 0,77
17 55 0,908 902 9 0,95
18 60 0,913492 8 0,95
19 65 0,917 582 8 0,95
20 70 0,921 253 3 0,95
21 75 0,924 568 0,95
22 80 0,927 578 2 0,95 0,82
23 85 0,9303256 0,95
24 90 0,932 844 4 0,95
25 95 0,935 163 1 0,95
26 100 0,937 305 5 0,95
27 105 0,9392918 0,95
28 110 0,941 139 1 0,95
29 115 0,942 862 1 0,95
30 120 0,944 473 3 0,95
31 125 0,945 983 7 0,95 0,93
32 130 0,947 4029 0,95
33 135 0,948 739 2 0,95
34 140 0,95 0,95

* B cTpokax 3 1 4 npmBefeHbl hopMynbl M3 3MeKTPOHHBIX Tabnuy Excel.
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B cOOTBETCTBMM C MPUMEPOM Y/yylleHWs NPoBeAeHbl B TPU 3Tana; Mpu 3TOM HECKOJSIbKO aHanorMyHbIX Moaudvka-
uuii 6611 06beMHEHbI B OAHO U3MEHeHWe. BHavasne 6bi/10 MPOBEAEHO M3MEHEHME TMNOB KOHAEHCATOPOB Ha KOHAEHca-
TOpbl, AN3NEKTPUYECKNE CBOWCTBA W HaAEXHOCTb KOTOPbLIX ropa3go Boille (Mepas mMoAudumkaumns KOHCTPYKLMM OXBaTbl-
Bana 106 KOHAEHCATOPOB C Pa3NMYHbIMKU NOKasaTeNsAMU 1 Pas/IMYHbIM BAVSHUEM Ha HALEXHOCTb).

BTOpbIM M3MEHEHNEM CTasio0 BHeAPEHWEe YacTen ¢ 6051ee BbICOKUMU NoKa3aTensiMym HafeXHOCTU, Tak Kak HeKoTopble
YyacTu (KOHAEHcaTopbl Ha NOSYNPOBOAHMKAX) MOKa3a/M Ha UCMbITAHUAX HU3KYH HaAEeXHOCTb.

TpeTbe M3MEHEeHMEe TakkKe BK/IHYa/I0 HECKObKO MoAuduKauumii: npuobpeTeHne 6051ee HafeXHbIX UHTEerpasibHbIX
3/1eMEHTOB, 3aMeHa NOCTaBLLMKa HEKOTOPbIX Mepeknluarenieil Ha 6o/ee HafexXHoro, CokpalleHne KOMMOHEHTOB B AMC-
KPETHbIX NOMYNPOBOAHMKOBBIX Npubopax.

JanbHeiwmre ynyyweHna npusHaHbl 3KOHOMUYECKN HelenecoobpasHbiMy, (PUHaNbHbIA nokasatenb HaAeXHOCTU
NPUHSAT Kak y40BETBOPUTESTbHbIN.

BepoATHOCTL 6e30TKa3HOW paboThbl

Mpoao/MKMTENLHOCTL Neproa NPOEKTUPOBAHNS, AHM

HeT Heob6xo4MMOCTV B NPOBEPKE COOTBETCTBUS (DAKTUYECKOW SIMHMM CTEeNeHHON mogenun. MNpumep sIBAsSieTCA WancTpaumvei
TOro, Kak pakTnyeckme ysyyleHus COOTBETCTBYIOT CTENEeHHOMY 3aKOHY (YeM MeHbLUe KPYMHbIX Y/y4YlleHWuid, TeM Kpyye Kpusasi).

PucyHok A1 — lMnaHnpyemoe 1 AOCTUTHYTOE MOBbLILWEHUE HafexHocTn — lMpumep

Kak nokasaHo Ha pucyHke A.l, HeT Heo6XOJMMOCTM B MPOBEPKE COOTBETCTBUSI (DAKTUUECKON NUHUN W3MEHEHWS
nokasaTesnsi HafEeXHOCTU CTEeMNeHHOW Moaesnn, Tak Kak AaHHble MOryT GblTb NPEeACTaB/IEHbl Kak AUCKPETHbIE BEIMYMHLI.
Pe3ynbTaTbl AAHHOTO (DAKTUYECKOTo MpuMepa COOTBETCTBYIOT JIMHUM CTEMNEeHHO Mogenu Ans WNCTpauun Toro, uto B
[eiCTBUTENBHOCTY CHayasla YCTPAHST OTKasbl, B HaMGOsbLUel CTeneHn oTpuuaTeNlbHO BAWSIOLWME HA HAAEXHOCTb, W
HACKO/IbKO CTEMEeHHOI 3aKOH NPUMEHUM K (PaKTUUYECKUM pesynibTaTam.

A.2 Mpumep 6aiiecoBckoil MOAENN MOBbLIWEHNS HAAEXHOCTH Ha CTaAUM NMPOEKTUPOBaHUS o6bekTa

LleneBoli nokasartesib HaAEeXHOCTU 00bekTa (BepOSATHOCTb 6e30TkasHoi paboTbl) RG(T) Ha Havyasio aTana Npoek-
TupoBaHusa coctasnset 0,95 3a 2000 yacoB hyHkuMOHUpoBaHusa (7). B gaHHOM cnydae cyuwiectByeT 50 noTeHumasibHO
cnabbix mMecT koHCTpykuun (D). Kaxpoe crnaboe MecTo KOHCTPYKUMM CBSI3aHO C KaTeropuein oTtka3oB. CylLecTBYHOT ABe
KaTeropmm oTkKa3oB, a Takke 20 NOTeHUMaNbHO CnabbiX MeCT KOHCTPYKUWM, CBSA3aHHbIX C oTkasamu kateropumn 1 (01), un
30 — cBsi3aHHbIX C OTKazaMu kateropun 2 (02). Ansa Kax[oro noTeHumasbHO cnaboro MecTa CyulecTByeT COOTBETCTBYHO-
LWas BEPOATHOCTb NosBeHna oTkasa (pk). OxunaaemMoe KOMMYECTBO OTKA30B, BbI3BaHHbIX CNabbiMu MecTamy KaTeropum
0TKa3oB 1, paBHO 7 (X")} oXkngaemMoe KoMMYecTBO OTKa30B kateropum 2 — 10 (X2). Mo gaHHbIM 3Kcnayataumy aHanormy-
HbIX 06BLEKTOB, OJMH HECUCTEMATUYECKMI 0TKa3 BO3HMKAeT kaxable 100 000 yacoB paboThl, 0TKa3bl Kateropum 1 Bo3HMKa-
HOT OAMH pa3 kaxable 200 000 yacoB paboThbl, a 0TKa3bl KaTeropmm 2 BO3HUKAKT OAUH pa3 kaxable 75 000 yacoB paboThl.
[MapameTp nosblWeHMs HagexHocTn paseH 0,00833.
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HavanbHas oleHka BeposATHOCTU 6e30TKasHol paboTel 06bekTa cocTaBnaeT

R,(2000) = exp(—{0,00001 - 2000 + 7 - (1 — e~0.0000052000) + 10 - (1 — ~0.000013-2000)}) =

= exp(—{0,02 + 7 - (1 — e 0.01) + 10(1 — ¢70.026666))) = 0 702722.

KpMBaﬂ HaaeXXHoOCTU UMeeT BUa:

R(t) = exp{—{0,02 + £70.008333¢. [7 . (1 — g0.01) + 10 - (1 — =0.026666)]} = exp(—{0,02 + 0,332794 - ~0.008331))

Mpadmk R(t) Ha cTaanK NPOEKTUPOBaHUA B AHAX NPUMBEAEH Ha PUCYHKe A.2.

R(®)
1,0-

0,9
0,8
0,7
0,6 1
0,5
0.4
0,31
0,24
0,1

0 T T T T T 1
50 100 150 200 250 300

Bpems, aHu

PucyHok A.2 — MnaHupyeMoe NoBbILLEHNE HaeXHOCTU NpU Ucnonb3oBaHun GaitecoBckoi Mogenu
NOBbLILLIEHUA HafEXHOCTU

OTOT rpacumk nokasbiBaeT NPOrHO3MpyeMoe MOBLILLEHWE HAAEXHOCTU Ha NPOTSXEHUU rofa Ha cTaun NPoeKTUpo-
BaHUA. O)KMAGETCH, YTO Takad NUHTEeHCUBHAA CTagUA NMPOEKTUPOBaHUA NO3IBONUT AOCTUYL LiereBoro 3Ha4€HUA nokasarena
HaJeXHOCTUN Yepes 284 aHs.

0,332794
In| —In(0,95)—0,02
te= = 283,8079.
¢ 0,00833 ’

Ecnu cTaansa NpoekTMpoBaHNA A0KHa 3aHUMaTh Bonee KOpPOTKWiA Nnepuog BpeMeHu, Hanpumep 100 gHel, Heobxo-
AnMa 6onee MHTEHCUBHas NporpaMMa ¢ NapamMeTpoM MOBLILLEHUS HAAEXHOCTH.

0,332794
In| ~In(0,95)—0,02
= =0,023641.
* 100 ’

A.3 NlaHHble 06 oTKasax ANA ANCKPETHLIX UCNbITaHUM

PakeTHbI KOMNSIEKC NPOXOAUT CEpPUIo UCNbITaHWIA Ha NOBLILLEHWE HAAEXHOCTU Ha CTaAuU NPOEKTUPOBaHUA, COCTOALLYIO
B obLyeit cNOXHOCTU U3 68 ucnbiTaHui. OTNOXEHHbIE KOPPEKTUPYIOLMe AeicTBUA 6binK BhinonHeHsbl nocne 14, 33 u 48-ro ucnbli-
TaHua. HaunmHas ¢ 49-ro o 68-To UCNbITaHUA KOH(UIypaLmsa He MeHsnach. MOXHO Bbi4ennUTb YeTbipe Tana (k = 4) UcnbiraHui:

3tan 1. UcnbitaHua 1—14.

3Tan 2. UcnbitaHus 15—33.

Otan 3. UcnbitaHus 34—48.

3T1an 4. UcnbiTaHus 49—68.

Otcropa

I‘Ii =14, n2 = 19, I‘l3 = 15, I‘I4 =20,

tg=0,t,=14,1,=33,t; =48, t, =68.
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JaHHble 06 oTKasax A1 OLeHKU NapamMeTpoB MOAEmNu:

KoHdpurypauus 1 BeisiBuna m, = 5 0TKa3oB.

KoHdpurypauus 2 BeifiBuna m, = 3 oTkasa.

KoHdpurypayus 3 BeisiBuna ms = 4 oTkasa.

KoHdurypauus 4 BeisiBuna m, = 4 oTkasa.

OUueHKM MakcumanbHoro npasgonoaobusa Ana napameTpoB A U B COCTaBUMM:

A =0,595up =0,780.

3TV ouUeHKu gatoT

~ ~ ~

f, = 0,333, f, = 0,234, f, = 0,208, f, = 0,190,

MokasaTenu HageXHOCTW Ha cTagunax 1, 2, 3 paBHbI: /51 =0,667, 132 =0,766, §3 = 0,794, a nokasatenb HaJ eXHOCTU
Ha 3aKNYUTeNbHOM CcTagnmn UcnbiTaHni paseH R, = 0,810.

A.4 MpuMepbl NOBLILWEHUA HAAEKHOCTU B NpoLecce UCTbITaHUMH

A.4.1 BBegeHue

CnegytoLye YiUCcroBkle NpUMepbl 4&MOHCTPUPYHOT UCTOoNb3oBaHWe NPoLeayp, onucaHHbIX B pasgene 9. B Tabnuue
A.1 npuBeaeH NoMHelii HaBbop AaHHbLIX, UACTPUPYIOLMX METOA LI NOBLILIEHWA HaAEXHOCTHU, ECM U3BECTHLI HapaboTkw,
a B Tabnuue A.2 — ecnu crpynnupoBaHbl B UHTepBansl. B Tabnuuax A.3 n A.4 npuBegeHsl AaHHbIe ANS METOANKM Npo-
FHO3MPOBAHWS, KOTAa KOPPEKTUPYIOLLME MOAMMUKALIMM OTNOXKEHBI Ha KOHeL, UCMbiTaHuii. Mpn HeobXoAUMOCTH B COOTBET-
cTBuK ¢ 9.3 NPUMEHSAIOT KpUTEPUM cornacus. STU NpUMeptl MoryT GbiTb UCMOMb30BaHsl ANA BbIGOpa COOTBETCTBYIOLLIUX
KOMMbIOTEPHEIX MPOrpaMM, peanusyoLLnx MeToAbl, onvcaHHble B pasaene 9.

A.4.2 OnpegeneHune oLeHOK NoKasaTenei HageXHocTH

A.4.2.1 O6Wwue nonoxeHus

HaGop faHHbIX B Tabnuue A.2 COOTBETCTBYET MCMbITaHUAM, 3akaH4MBarowmmes Yepe3 1000 vacoB. 3T AaHHble
ucrnonb3oBaHbl B NpumMepax A.4.2.2 n A.4.2.3 gnsa ucnbitaHuit Tuna | u Tuna |l cootBeTcTBEHHO. B CrpynnuposaHHoM Buae
3TU AaHHble NpeAcTaBneHel B Tabnuue A.3 ons npumepa A.4.2.4.

A.4.2.2 NMpumep 1 — UcnbiTanus Tuna | — Cnyyai 1 — U3BecTHbI HapaboTKM A0 KaXA0ro orKasa

OTOT cnyyai paccMoTpeH B 9.2.1. [JaHHble Tabnuubl A.2 COOTBETCTBYIOT UCNBLITAHUAM, 3aKaHUMBaOLLMMCA Yepe3
1000 4acos.

a) Mposepka runoTesbl 0 NOBLILUEHUN HAaAEXHOCTU

U = -3,713. Kpntu4yeckne aHayeHUs1 AN ABYCTOPOHHENO KpUTEPUA € ypoBHEM 3HadumocTu 0,20 coctasnstoT 1,28 n
(—1,28). Mockonbky U < —1,28, 3TO CBUAETENLCTBYET O NOBLILLIEHUN HAAEXHOCTU, N aHanNn3 NPOAOIKaloT.

b) OueHka napameTpos

OueHKa NapaMeTpoB CTEMEHHOW MoAEnu:

) = 1,0694;

B =0,5623.

c¢) OueHka cpefHel HapaboTku Mexay oTkasaMm

OueHKa cpefiHell HapaboTku Mexay oTkasamu 3a 1000 yacoB cocTaBuna 34,2 4yaca.

d) Kputepuit cormacus

C2(M) = 0,038 npu M = 52. [Ins ypoBHs 3Ha4nMocTy 0,10 KpUTUUECKoe 3Ha4eHne B COOTBETCTBUM ¢ Tabnuuen 2 co-
ctasnset 0,173. Mockonbky C(M) < 0,173, cTeneHHas Mofenb sBnseTca npuemnemoit (cM. 9.3 n pucyHok A 3).

e) [oBeputenbHblid MHTepBan ansa 3

[BYCTOPOHHWIA foBepUTENbHEIN MHTEpBan ana B ¢ ypoBHeM goBepusi 90 % coctaensert (0,4491; 0,7101).

f) JoBepuTeneHbI MHTepBan AN cpefHel HapaboTku Mexay oTKkasaMu

[IBYCTOPOHHWIA fOBEepUTENBHEIA MHTEePBarn AN cpeaHel HapaboTku Mexay oTkasamu 3a 1000 4acos, COOTBETCTBY-
touii ypoBHto foeepus 90 %, coctasnseT (24,2 4; 48,1 4).

A.4.2.3 Mpumep 2 — NcnbiTaHua Tuna ll — Cnyyvait 1 — 3BecTHbI HapaboOTKM OO KaXAOro OTKasa

OT0T cnyyai paccMoTpeH B 9.2.1. [laHHble Tabnuubl A.2 COOTBETCTBYHOT UCMLITAHUAM, 3aKaHUMBAIOLLMMCS Yepe3
975 yacos.

a) MpoBepka runoTesbl 0 NOBbILLEHUN HaAEXHOCTH

= —3,764. Kputnyeckune aHa4eHns Ans 4BYCTOPOHHEro KpUtepus ¢ ypoBHeM 3HadumocTu 0,20 coctaenstoT 1,28 n

—1,28. Mockonbky U < —1,28, 370 cBUAETENLCTBYET O MOBLILLIEHUN HALEXHOCTU, U aHaNn3 NPoAoMKaloT.

b) OueHka napameTpos

OueHka NapaMeTpoB CTEMeHHON Mofeny:

L =1,1067,

B =0,5594.

c) OueHka cpefHel HapaboTku Mexay oTkasamu

OueHka cpefHeit HapaboTku mexay oTkasamMu 3a 975 yacos cocTaBuna 33,5 vaca.

d) Kputepuii corracus
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CZ(M) =0,041 npu M= 51. inAa yposHA 3Ha4nmocTn 0,10 KpuTUYECKOE 3HAYEHNE B COOTBETCTBUM C Tabnuuen 2 co-
cransieT 0,173. Mockonbky C4(M) < 0,173, cTeneHHas Mofeslb SBSIETCH NpUeMnemoi (cM. 9.3 1 pucyHok A.3).

e) [loBeputenbHblil MHTEpBan P

[BYCTOPOHHMIA JoBepUTENbHLIA MHTepBan ANA B ¢ ypoBHeM foBepus 90 % cocrasnseT (0,4458; 0,7080).

f) AoBepuTenbHbIi UHTEpBan Ans cpefHen HapaboTkn Mexay oTkasamu

[JBycTOpOHHUI fOBEpUTESBHLI MHTEPBAN ANA cpefHeil HapaboTku Mexay oTkasamu 3a 975 YacoB, COOTBETCTBYHO-
wuin yposHio gosepus 90 %, coctaBnseT (24,3 4, 46,7 u).

A.4.2.4 Npumep 3 — Cnyyait 2 — CrpynnupoBaHHble AaHHble

370T cnyyait onucaH B 9.2.2. Mcnonb3oBaHbl gaHHble Tabnuupsl A.2. B Tabnuue A.3 npuBegeHtl AaHHble 06 oTkasax,
CrpynnupoBaHHbiX B MHTepBansbl no 200 4. AHanus storo Habopa AaHHbLIX AaeT pesynsraThl, NpUBEAEeHHbLIE HUXE.

a) MpoBepka ruNoTe3bl 0 MNOBLILLEHUN HAAEXHOCTH

X2 = 14,7308 ¢ YeTbIpbMs cTeneHsmMu cBo6oabl. [ns YpoBHS 3Ha4MMocTH 0,20 KpUTUYECKOe 3HaYeHUe COCTaBMSIeT
6,0. Mockoneky X2 > 6,0, ato CBUAETENbLCTBYET O TOM, YTO HabrnogaeTcs NONOXUTENBHOE UM OTpULaTeNnbHOe U3MeHeHne
HaZ&XHOCTH, U aHann3 NpojoXaror.

b) OueHka napameTpoB

OLeHKM napameTpoB CTeneHHoN Moaenu

A =0,9615;

B=0,5777.

c¢) OueHKa cpefHeit HapaboTkn MexXay oTKasamu

OueHka cpefHeli HapaboTku Mmexgy oTkasamu 3a 1000 4 coctaBuna 33,3 u.

d) KpuTepui cornacus

X2 = 2175 ¢ TpeMms cTeneHsmMM cBoGoabl. [N ypoBHA 3HauMmocTu 0,10 KpUTUHECKOE 3HaYeHWe COCTaBUno 6,25.
Mockonbky X2 < 6,25, cTeneHHas Mofenb SBAAETCS npuemnemMoii (cMm. 9.3 n pucyHok A.4).

e) JoBepuTtenbHbI UHTepBan ansa B

[BycTOpOHHWIA foBepuTenbHbIA UHTepBan 4ns B ¢ yposHeM aoBepus 90 % umeet sua: (0,4083; 0,7471).

f) NoBepwuTenbHbIA MHTEpBan ANs cpeaHel HapaboTku Mexay oTKasamu

[BYCTOPOHHWI foBepUTENbHBIA MHTEepBan ANs cpegHel HapaboTku Mexay OoTkasamu, COOTBETCTBYIOLLUA YPOBHIO
aosepus 90 %, 3a 1000 yacoB umeeT BUA: (20,94 u; 45,66 4).

A.4.3 MporHo3upyemMble OLeHKU NoKasaTernein HagexHOCTH

A.4.3.1 O6me nonoxeHunn

JaHHblii npyMep UNMIOCTpUPYeT pacyeT NPOrHo3npyeMbIX OLeHOK MokasaTenei HagexHocTh (cM. 9.6), korga Kop-
peKTupytoLme MogudnKkaLmMu NPUMeHEeHb! B KOHLE UCTbITaHWA.

A.4.3.2 NMpumep 4

OcHoBHble laHHbIe, UCMonbayeMble B NpuMepe, npueeaeHsl B Tabnuue A.4. UMeeTca obulee Konu4ecTso 0TKa3oB
N = 45 npu KonuyecTBe 0TKa3oB KaTeropun A K, = 13, N5 KOTOPLIX HE NPOBOAUNOCH KOPpPeKTUPYtoWwmMx Mogudukaumi. Mo
uctedeHun 4000 Y4 ncnblTaHU B 06beKT 6bINo BBeAeHO / = 16 pasnnyHbIX KOPPEKTUPYIOWUX MoagndMKaLui, HanpaBnex-
HbIX Ha ycTpaHeHue oTkasos Kg = 32 kaTeropun B. KaTeropus Ans kaxjoro oTkasa npusefeHa B Tabnuye A.4. B Tabnu-
ue A.5 npefcTasneHa AononHUTeNbHaa MHdopMaLus, ucnons3yemas Ans NnporH03MpoBaHus.

Mpouenypa COCTOUT N3 CNEAYILLMX STanos.

Otan 1. MigeHTndukauma kateropui otkazos Au B

HapaGoTku Ans oTkasoB kaTeropuit A u B ykasaHbl B Tabnuue A.4. HapaboTku agns 16 pasnuyHbIX TUMOB OTKa30B
kateropuun B npueaeHel B Tabnuue A.5, ctonbey, 2.

OT1an 2. MaeHTndukauma nepBoro NOSBAEHNA 0TKa30B pasfinyHbIX TUMNOB KaTeropun B

Bpemsi nepBoro nosiBneHusi oTka3os kateropun B ans 16 pasnudHbIx TUNoB npuseaeHo B Tabnuue A.5, ctonbel 3.

OTan 3. AHanua AaHHbIX NepBoro NOsBMEHNA oTkasa

Habop aaHHbIX Tabnuuel A.5 (cTonbel 3) npoaHanuaMpoBaH B COOTBETCTBUM ¢ dTanamu 4—7 B 9.2.1. Pesynsrarthl
npuBegeHkl HUXe.

OueHKa napameTpoB

OueHKa napameTpoB CTeneHHo! Mojenu

A =0,0326;

B=0,7472.

OueHka NapameTpa noToka NepBbIX 0TKa30B

OueHKka napameTpa NoToka 0TKa3oB KaTeropuu B pa3nnyHbIx TNoB AN NepBoro nosisneHus otkasos 3a 4000 4
cocTasuna 0,0030 y~1.

KpuTepuit cornacus

C(M) = 0,085 npu M = 16. [ns ypoBHsA 3HaunmMocTh 0,10 KpUTNYECKOe 3HaYeHWe B COOTBETCTBUU C Tabnuuei 2
cocTaenseT 0,171. Mockonbky C2(M) < 0,171, cTeneHHas Moenb SBMAETCH NPUEMNEMoit A HapaboTok NePBOro NosIB-
NEeHNsA 0TKa3oB pasnnyHbLIX TUMNOB KaTeropuu B.

3tan 4. Hanun4ue koadduLmeHTa ahPeKTUBHOCTH

KoadhpnUMeEHT adhheKTUBHOCTU Ha3HaYaroT Ha OCHOBE MHEHWS UHXEHEepa-NPOeKTUPOBLLWKa, KOTOpLIA OTBEYaeT 3a
cneyuduyeckme smMeHeHus. Ecnu Takast MHopMaLmMs He JOCTYNHa, TOrAa 3Ha4YeHUA UHAUBUAYaNbHLIX KO ULMEHTOB
3 HEKTUBHOCTU OLIEHNBAIOT Ha OCHOBaHWUM OMbITa.
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MpuMep HasHaAYEHHBLIX UHAMBUAYANBHLIX KOA(PULMEHTOB 3hPEKTUBHOCTU ANS KaXA0N KOPPEKTUPYIOLER MOAK-
dukauum npuseaeH B Tabnuue A.5, ctonbel, 5. CpegHee aTUX 16 koadpduLmeHToB apdekTUBHOCTN cocTasnseT 0,72,
CpeaHee 3Ha4YeHUe B Anana3oHe 0,65 — 0,75 aABnaeTca TUNUYHLIM (OCHOBAHO Ha OnMbITe).

Otan 5. OnpeaeneHne NporHo3mpyemoro napaMeTpa noToka 0TKasos

[N NporHo3aMpoBaHWsi napameTpa NoToKka 0TKa3oB HEOOXOAUMBI 3HaYEHNS CrEAYHOLMX BENUYMH:

T=4000v;

Ky =13,

1=186;

B=0,7472;

E=0,72

K;—Tabnuua A.5, cTonGeu 4,

E; —Tabnuua A.5, ctonGey 5.

OueHKa NPOrHo3MpyeMoro napameTpa NoToka OTKa3oB B MOMEHT BpeMeHu T = 4000 4 (No 3aBepLUEHUN UCTILITaHWUi)
cocTtaeuna 0,0074 y1.

Otan 6. OnpeaeneHne NpOrHO3MPyeEMOro 3Ha4eHUs cpeaHei HapaboTkn Mexay oTkasaMu

MporHosnpyeMas oLieHKa cpefHeil HapaboTku Mexay oTkasamu cocTaBuna 135,1 u.

MpuMedYaHWne— Bes NoBILLEHUSI HaAEXHOCTU B TedeHWe 4000 Y oLjeHKa cpefjHeit HapaboTkn Mexay oTkasamu
3a 3ToT nepuog cocTaBuna 88,9 4 (4000/45). YBenuyeHne NporHo3npyemMoi oLeHKkn cpefHel HapaboTku Mexay oTkasa-
MU Bbl3BaHO BBegeHWeEM 16 KOppekTUpPYIOLWMX MogndukaLumii ¢ COOTBETCTBYIOLLMMI KO3 dULMEHTaMU ahPEKTUBHOCTH.
HeobxogMMo yuuTbiBaTh YyBCTBUTENBHOCTL MPOrHO3MPYEMOro 3Ha4Y€HWUS cpefjHen HapaboTKU Mexay OTKasaMm K HasHa-
YeHHbIM KostduumneHTam acpdekTuBHocTU. Ecnu bl BbINo HasHa4deHo cpefHee 3HadeHne KoadduumneHTos apdekTms-
HocTu 0,60, NporHo3upyemoe 3Ha4deHue cpegHeil HapaboTku Mexay oTKasaMmu paBHsnock obl 121,3 4. CpeaHee sHaueHne
KoappmumeHToB apdekTBHOCTU 0,80 AaeT NporHo3MpyeMoe 3Ha4eHne cpefHein HapaboTkn Mexay oTkasamun 138,1 u.

Tabnwunuya A2 —TlonHble AaHHble — Bce yMecTHble oTKasbl M HapaboTKW AN UcnbiTaHuin Tuna |

2 4 10 15 18 19 20 25 39
41 43 45 47 66 88 97 104 105
120 196 217 219 257 260 281 283 289
307 329 357 372 374 393 403 466 521
556 571 621 628 642 684 732 735 754
792 803 805 832 836 873 975
T =10004, N=52.

B Tabnuue A.3 npuBegeHsl JaHHbIe 0 HapaboTkax B NOpsAAKe BO3pacTaHuA.

Tabnuuya A3 — CrpynnupoBaHHele AaHHble AN npumepa 3, nofyveHHble U3 Tabnuubl A.2

e —
1 20 200
2 13 400
3 5 600
4 8 800
5 6 1000

Tabnuua A4 —TlonHble JaHHble ANA NPOrHO3UPYeMbIX OLEHOK Npumepa 4 — Bce oTkasbl M HapaboTku

HapaBoTkn T, 1 nx KknaccucukaLma no kateropnsM A n B, Brrrouas pasnuyHble TUMbl kateropun B, 4
T; 150 253 475 540 564 636 722 871 996
KaTeropus B1 B2 B3 B4 B5 A BS A B6
T; 1003 1025 1120 1209 1255 1334 1647 1774 1927
KaTeropus B7 A B8 B2 B9 B10 B9 B10 B11
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OKoHYaHuUe mabnuupl A.4

HapaboTru T; n x knaccucmkaLs no kareropusiM A u B, Britouas pasnuyHble TUMbl kateropum B, 4
T 2130 2214 2293 2448 2490 2508 2601 2635 2731
Kateropus A A A A B12 A B1 B8 A
T; 2747 2 850 3040 3154 3171 3206 3245 3249 3420
KaTeropus B6 B13 B9 B4 A A B12 B10 B5
T; 3502 3646 3649 3663 3730 3794 3890 3949 3952
Kateropus B3 B10 A B2 B8 B14 B15 A B16

T*=4000y, N=45 Ky =13, Kz =32, /= 16.

Tabnuya A5 — PasnuyHble TUMNbl OTKA30B KaTeropun B, n3 Tabnuusl A 4, ¢ ykasaHuem HapaboToK ANs nepsoro no-
SIBMeHus, KonnyecTsa HabnoaaeMblx 0TKa30B U KOIPPULMEHTOB adpheKTUBHOCTU

Cronber, Ne
1 2 3 4 5
Tun Bpemsa oTkasa, 4 Hapaﬁg‘:;g:;ﬂljlipsoro KonnyecTBo Ha3Ha:;H£:ﬂ§::g’C?:umeHT
1 150; 2 601 150 2 0,7
2 253; 1 209; 3 663 253 3 0,7
3 475; 3 502 475 2 0,8
4 540; 3 154 540 2 0,8
5 564; 722; 3420 564 3 0,9
6 996, 2 747 996 2 0,9
7 1003 1003 1 0,5
8 1120; 2635; 3730 1120 3 0,8
9 1255; 1647, 3040 1255 3 0,9
10 1334; 1774, 3249; 3 646 1334 4 0,7
11 1927 1927 1 0,7
12 2490, 3245 2490 2 0,6
13 2 850 2850 1 0,6
14 3794 3794 1 0,7
15 3 890 3890 1 0,7
16 3952 3952 1 0,5
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MaTtemartuyeckoe oxuaaHue HapaboTKu, 4

1000

800

600 -

400

200

T T T | | T
0 200 400 600 800 1000
Habnioaaemas HapaGotka, 4

PucyHok A.3 — [luarpammMa pa3bpoca gnst MaTeMaTUyecKoro oxuaaHna U Habnogaemblx 3Ha4eHWin HapaboTok
Ha OCHoBe AaHHbIX Tabnuupbl A.2 Nnpu UCMOMNb30BaHWN CTENEHHOW Moaenn

KonuuecTtBo oTKa3oB
Bpems ucnbitaHui

0,20

0,10
0,09
0,08

0,07
0,06

0,05

0,04"I

| | | 1
200 300 400 500

T T T 1
700 900 2000
Hapa6otka, 4

PucyHok A.4 — OTHoLLEHUEe HaBnofaeMoro 1 OLIEHEHHOTO KonMYecTBa OTKa3oB K HapaboTke
Ha OCHOBe AaHHbIX Tabnuuel A.2 Npy UCMOMNb30BaHUU CTENEHHON Mogenu
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Mpunoxexue B
(cnpaBoyHoe)

CteneHHasa Mogernb NOBbIWEHUA HaAeXHOCTU. O6waa nidopmaums

B.1 NMocTtynar [yaitHa

Haubonee nonHo ucnonb3yeMasn Mogernb NoBLILLEHUA HageXXHOCTU bbina onucana k. T. dyaiiHom B 1964 rogy [10].
B aroit pabote [yaiiH aHanusnpoBan gaHHble 06 oTkasax Ans psga o6beKToB B NpoLecce UCTILITaHUIA Ha CTaguu Npoek-
TupoBaHusi. OH 3aMeTuI, YTO HaKOMNEHHOE KONU4ecTBo oTkasoB N(T), AeneHHOe Ha HAKOMMEHHYIO 3a BPEMA UCNbITaHUN
HapaboTky T, yMeHbLUaeTCs U CTPEMMUTCA K MPSAIMOI JIMHUM NpU NOCTPOEeHUK rpadmka B niorapudMudeckoM Macwrabe, T.e.
nNpuGAN3NTENLHO:

In(N(T)/T)=86—aInT, rae 8 >0, a > 0.
AyaiiH nccnepgosan aTn rpadovky M NpuLLIEn K BbIBOAY, YTO HaKOMIEHHOE KONTMYECTBO OTKa30B annpoKcuMupyercs
CTeneHHOW pyHKLUMER, T. e.
N(T)=ATE, rger>0,p=1-a.
Onupascb Ha 3Tu Habnogerus, [lyailH npeacTaBun TeKywee MIHOBEHHOE 3Ha4YeHUe NapameTpa MoToka oTKa3oB B
MOMEHT BpeMeHu T B criefyioleM Buae:
d N(T) = 2pTP-1 T>0
— = =1, rpe .
daT A

3TO NO3BOMUIO BBIYUCIIUTL MTHOBEHHOE 3HaYeHWUe cpeAHeﬁ HapﬁGOTKM MeXxay oTKkasaMu:
1-p

T
(BTN = ,rne T>0.

MokasaTtenb o = 1 —  UHOr4a Ha3bIBAKOT KCKOPOCTLIO POCTay.
MocTynat fdyaiiHa ABnseTca 4eTEPMUHUPOBAHHBEIM B TOM CMEICIE, YTO OH AaeT MOAENb NOBLILEHNA HAAEeXHOCTH,
HO He OMUCLIBAET U3MEHYNBOCTL AaHHbIX.

B.2 CteneHHas Mogenb

J1.X. Kpoy B 1974 rogy [1] u3y4un cTemneHHyo Mogenb U3MeHEeHUn HafeXHOCTU U chopMynuUpoBarn 0CHOBHYH BEpO-
ATHOCTHYIO MO erb 0TKa30B Kak HeroMoreHHbli npouecc MNyaccona (NHPP) {N(T), T > 0} co cpejHUM 3HaYeHnem

EIN(T)] = ATP
1 byHKLUMeR NoToKa oTKasoB
Z(T) = ABTP.

CreneHHan mogenb Kpoy noxoxa Ha Mofenb NoBbILeHUsA HagexHocTy fyaiiHa. O6e aTn Mojienu UCTonb3yoT 0 HO
1 TO Xe BolpaxeHue ATP [ns MareMaTU4ecKoro oXuaaHus KonudecTsa OTKa3oB B MOMEHT BpeMeHu T. OaHako Moaenb
Kpoy no3eonsieT onpeaenutb BepOSTHOCTb TOro, 4to N(T) NPUMET KOHKPETHOE 3HaYeHue B cneaytolliem Buae:

(ATPy? e TP

PrIN(T)=n]= o

npun=0,12 ...

TakKe B COOTBETCTBUM C 3TON MOAENbIO

EGTR) =jnpnj=1,2, ..,

roe TjHBJ'IFleTCH HapaboTKoii fo j-ro oTKasa.
3TO AaeT nonesHoe nNpubnuxeHne nepeoro nopagka

i\
E(Tj)—(z) npunj=1,2 ...

AN MaTeMaTUYecKoro oXxuaaHus HapaboTku Jo j-ro oTKasa.
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Ecrm B =1, To Z(T) = A 1 HapaboTku Mexay nocrnegoBaTeNbHbIMU OTKa3aMu NOAYMHSAIOTCA NoKa3aTenbLHOMY pac-
npeaenexuio co cpefHum 1/ (romoreHHblil Npolecc lNMyaccoHa), HageXHOCTb NOCTOsAHHA. PYHKLMA NoToka oTkasoB z(T)
yMeHbLuaeTcs npu B < 1 (NONOXUTENbHBIE N3MEHEHUST) U YBenMUYUBaeTca Npu B > 1 (oTpuuaTenbHble M3MEeHeHUs ).

CTteneHHasa Mofenb NOBbILWEHUA HafexHocTu Kpoy, siBnsowancs BepoATHOCTHOW WHTeprnpeTauueil noctynara
[OyaiiHa, ucnonb3yet cTporne cratucTudeckue npoueaypbl AN MeToga OLeHKU MOBLILLEHUS HafeXHOCTU. 3TU METoAbI
No3BONSAIOT ONPEeAENUTL OLEHKN MaKCUMaribHOro Npasfonofobus napaMeTpoB MoAenu U nokasareneil HageXHocT 06b-
eKTa, onpefenuTb rpaH1Lbl 40BEPUTENBHBIX UHTEPBANOB U NMPUMEHATL KpuTepun cornacus. CTeneHHan moaens 6bina
pacwupeHa Kpoy B 1983 rogy [11] Ans nporHo3npoBaHus NOBLILUEHUA HAAEXHOCTU.

B.3 MoaucdumumpoBaHHana cteneHHasas MoAernb AN NNaHWPOBaHNA NOBLILWEHUA HAASKHOCTHU Ha CTaauu Npo-
eKTUpPOoBaHUA O6BLEKTa

B 1998 rogy M. Kpacuu paspabotana u npefcraBuna cTeneHHylo Mofernb ANS MOAENUpOBaHUA NNaHWpYeMoro no-
BbILUEHUSA HAEXHOCTN 06beKTa Ha CTafuu NPOEKTUPOBAHUA B CriyYae OTCYTCTBUS pe3ynsTaToB UCNBITaHWIA, KOorfa NpoeKkT
KOHCTPYKLMKN 06beKTa ele He 3aBepLUeH, W, criefoBaTernbHO, annaparHble CpeAcTBa He MoryT 6biTb UcnbiTaHbl. Moaens
YUYUTBIBAET TOMLKO YNy4LUEeHUA KOHCTPYKLUM B NpoLiecce NpoekTuposaHus. Mogens 6eina moauduumposaHa ana onpege-
TNeHNs1 HavarnbHOW cpefHel UHTEHCUBHOCTM OTKa30B 0bbekTa 10 NpoBeAeHUA MoguUKaLmMn KOHCTPYKUMK. B aToit Moge-
TN KONMMYECTBO BLIMONMHEHHBLIX MOAUMUKALMUA KOHCTPYKLUN 3aMEHSET KONMYECTBO OTKa30B.

YnyudLleHUst KOHCTPYKLWK BBIMONHAIT TakumM 06pa3oM, YTO BO3MOXHbIe AedeKThl KOHCTPYKUMK, Hanbonee cylle-
CTBEHHO BNUAIOLLME HA HaAEeXHOCTb 0bbeKTa, YCTpaHAIoT B NepBylo ovepeab, obecneunBasi TeM caMbiM NPUMEHeHUe
CTeneHHol Mofenu. B aHHOM cnyYae OTCyTCTBYET BEPOSATHOCTb TOr0, YTO UCNBITAHUSA, pa3paboTaHHble JOMmKHBLIM 06pa-
30M, (pakTu4eckn ByayT cnocob6CTBOBaTL NOSIBIIEHUIO OTKA30B C BbICOKOW BEPOSTHOCTBLIO UIW MOBLILLEHWIO MHTEHCUBHOCTH
0TKa30B. B cooTBETCTBUU C AaHHON MOAENLIO UCTOMHWUKW OTKa30B aHaNMUTUHYECKU OLIEHUBAIOT U KOHCTPYKLMIO yrnyJluaioT
COOTBETCTBYHOLLMM 06pa3oM, B pesynsraTe HafeXHOCTb Bo3pacTaeT. Takum obpa3oM, AUCKPETHLIE YITyulleHUs1 HaJex-
HOCTW OBGLEKTOB MNaHUPYIOT B BULE HENPEPLIBHON MoAenu.

Ecnu HavanbHasa HaaexXHoCTb 06beKTa 3a ycTaHoBeHHoe BpeMsi T paBHa Ry(T), TO HavanbHasa cpefHAs UHTEHCUB-
HOCTb OTKa30B, COOTBETCTBYIOLLA MOMEHTY BpeMeHu T, UMeeT BUA:

In[Ro(T)]

o0 ~ T :

Ecnu cTeneHHO 3akoH NPUMEHUM W BHeapeHbl MoaudUKkaLym, KoTopsle 06ecnevnBaloT MHTEHCUBHOCTL OTKa308
oBbeKTa, paBHYH HauanbHOA, NpK YCIOBUW OTCYTCTBUA YSyHLIEHUHA KOHCTPYKLNKM, UHTEHCUBHOCTb OTKA30B KOHCTPYKLUUU B
nio6oe BpeMs B Nepuoj NPOEKTUPOBaHMUS paBHa:

koc(t) = }“aO [ +dyreo

nnn ¢t \ =0
ho() =g [1#D-—]
tp

3pech d(t) — konuvecTso MogudUKaLMin KOHCTPYKLMK B N0Goe BpeMs B Nepuoj NpoekTupoBaHus. MpumeHas nu-
HeliHyto annpoKcuMaLnio, KONMMYeCTBO MOAUMUKALIMIA KOHCTPYKLMN KakK PYHKLUIO BpEMEHU MOXHO NPEACTaBUTL B BUAE:

d(t):D~g.

LieneBas cpefHss MHTEHCMBHOCTb MOTOKA OTKA30B O6bEKTa MpW W3BECTHOM LIENeBOM MoKasaTene HafeXHOCTM
RG(T) umeert BUA:

_ —In[Rg(7)]
oG~ T :

B npouecce neproga npoeKTUpoBaHUs HeMnpepbIBHOE NOBLILWEHWE HagexXHOCTH o6bekTa Kak PYHKUWUIO BpeMeH! ¢
(Mopenb noBsbllleHns HaaexHocTH, (0 < t < fh)) MOXHO 3anucaTh B BUAE:

R(t) = exp(—A(t) - T).
MpuMeHuB AndcpepeHUMpoBaHe 1 NOACTaHOBKU, MOAENb NOBLILEHNS] HAAEXHOCTU Ha CTaguW NPOEKTUPOBaHMS
(0 <t <tp) NpuHUMaET BUA:

1 0
RN |5
tD”'( In[Ro( )] ) .

tp

R(t) = Ro(T)
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B.4 MoaucdmumupoBaHHaa 6aillecoBckas Mofdenb NnaHMpoBaHWs NOBbIWeHUA HapgexHocTu IBM-PosHepa Ha
CTaAuMn NPOeKTUPOBAHUA

OTa MoaudmKalna Mogenu NoBbILWeHUA HagexHocTu IBM-Po3sHepa usHadanbHo BblNa npefHasHadeHa Ana aHa-
nuaa AaHHbIX UchbiTaHuii [8] v [6]. Bepeus, npeacTaBneHHas B 4aHHOM MPUIOXKEHWW, aganTupoBaHa Ans peLleHuid no
NNaHUpOoBaHUIO Ha CTafuK NPOeKTUpoBaHUA obbekTa.

Mogenb ocHoBaHa Ha 6ailecoBCKOM NoaXoAe, KOTOphIi codeTaeT anpuopHoe pacnpeieneHne Kkonuiectaa cnabblx
MeCT B HOBOW KOHCTPYKLUMM 0BBeKTa ¢ SMIMPUHECKMMMN AaHHBIMU O HAAEXKHOCTU aHanornyHbIX 06LEKTOB, 4N NOCneayro-
Lero onpeaeneHns oLEHKN HafeXHOCTU KOHCTPYKL MM HOBOro obbekTa.

Kak n mogene IBM-PosHepa [9], faHHas Mogenb npeanonaraeT, 4To AnsA obbekTa XapakTepHo (ukcMpoBaHHoe
KonundecTBO cnabbix MECT UMW NOTEHUManbHbIX OTKa30B M B NMepUOA MeXZy BHefPeHUAMU MoguduKkaLnin KOHCTPYKLMK
WHTEHCUBHOCTb OTKa30B NOCTOAHHa. KpoMe Toro, npeanonaraeTcs, YTo M3MEHEHMUS KOHCTPYKLMW ABAAIOTCA MyYLWKUM cro-
coboM ycTpaHeHus cnabbix MecT.

B faHHO Mogenu oTKasbl, NpuUcyLlne KOHCTPYKUUM oBbeKTa, pasgeneHsl Ha cucTeMaTuyYeckne U HecucteMaTuye-
ckne (ocTaTouHble UM POHOBLIE) OTKa3kbl. JTO MO3BOMAET U3MEHATH NapaMeTphbl MOBLILLEHWUSA HAaAEXHOCTH, KaK TOMbKO
MEHSAETCA MHTEHCUBHOCTE CUCTEMATUYECKUX OTKA30B, eClM MogudUKaLMKN KOHCTPYKLWUKN yXKe NpoBedeHbl, MpW 3TOM Bcer-
[ia yunThbIBatoT BNUsHWE POHOBLIX OTKA30B Ha NNaHUpyeMyto HageXHOCTb B 3aaHHbIA MOMEHT BPEMEHN.

MpeanonaraeTcsi, YTO HECUCTEMATUYECKINE OTKa3bl BOSHUKAIIT € MNOCTOSIHHOW UHTEHCUMBHOCTHIO (Ayyg) U MOMYT BbITh
paccyuTaHbl ¢ NOMOLLLIO AaHHEIX 06 06beKTax ¢ aHanorMyHON KOHCTPYKUMEN UM HA OCHOBAHWU MHXEHEPHBIX pacveToB.

CucrtemaTndeckne oTkasbl OLeHMBaIOT, 06befWNHASR 3KCNePTHbIE OLEHKM OTHOCUTENBHO crabblX MECT KOHCTPYKLMA,
U AaHHble 06 UHTEHCUBHOCTU OTKA30B B COOTBETCTBUU C KaTEropusMU OTKa30B Ha OCHOBE MHXEHEPHOro onbITa.

[ns oLeHKU BNUAHWUS CUCTEMATUHECKUX OTKA30B Ha HafeXHOCTb KOHCTPYKLMK obbekTa HeobxoauMo uaeHTuduLmupo-
BaTb Mo K KaTeropusim oTkasos Bee (D) Bo3MOXKHble crnabble MecTa KOHCTPYKLMW. BEpOATHOCTL TOro, UTO Kaxgoe crnaboe MecTo
KOHCTPYKLMM B KXo KaTeropun oTKasos NPUBOAWT K OTKasy B NpoLiecce sKkcnnyaTaunm, HeobxoANMO OLIEHUTL C MOMOLLIbIO,
Hanpumep, UHXEHEPHBIX 3aKntodeHni. MoryT noTpeboBaTbes NpUMEeHeHne METOA0B BbISBNEHUS cnabblix MECT 1 OLjeHKa Bepo-
ATHOCTU BO3HUKHOBEHUSA COOTBETCTBYIOLLEro 0TKa3a ¢ MOMOLLIbIO MHXEHEPHBIX BLIBOAOB (CM. Hanpumep, [7]).

MporHosupyemoe Konm4ecTso crabbix MeCT B KaTeropui oTkasos A(1,), BEpPOSITHee BCEro NPUBOASALLMX K OTKa3y npu
OTCYTCTBMU MOAUUKALMA KOHCTPYKLMK, MOXKET BbITb paccyMTaHo no dopmyne

=3Pk
Mk = Zj=1 Py

roe D, — obujee konn4yecTso crnabbix MECT KOHCTPYKLWN, OXMAAEMOe B KaTeropum OTKasos K 1 Pyj — BEPOSTHOCTL TOrO,
yTO j-€ criaboe MeCTO KOHCTPYKLMU NPUBEAET K OTKa3y KaTteropun otka3oB k. PacuyeT oCHOBLIBAaeTCA Ha NpeanonoXeHnn
0 TOM, YTO KONMYECTBO cnabbix MECT ANA KaX ol KaTeropun oTkaszoB ABMAETCH Cly4ailHON BENMMYUHOMK, NOJUYMHAIOWERCA
pacnpegeneHuto MyaccoHa.

3Ha4eHWe MHTEHCUBHOCTM CUCTEMAaTUYECKUX OTKA30B TakkKe [O0IMKHO ObITb U3BECTHO ANS KaXAoi KaTteropum oTka-
30B. OTOT NapaMeTp MOXHO onpefennTb C MOMOLLbIO 3MNUPUYECKUX MNK OBLLMX AaHHBIX 06 aHanorM4YHbIX CYLLECTBYIOLLMX
obbekTax.

Mocne Toro Kak MCXoAHble faHHble ornpeAeneHbl, MOXeT ObiTb OnpeaeneHa anocTepuopHasi OLeHKa HafeXHOCTH
nepBoHaYanbHOM KOHCTPYKLMM 0bbekTa. OTO NpousBefeHe HagexXHOCT HECMCTEMaTUYECKMX OTKa3oB U HaAeKHOCTU CU-
cTeMaTU4YeCcKnX OTKa3oB. [okasaTenb NEPBOro — STO NPou3BefeHMe (anpuopHOro) pacnpeaeneHns Konuiectsa cnabblx
MECT 1 (SMNUPUYECKUX) AaHHBIX O CMCTEMaTU4eCKUX oTKaszaX. TakuM obpa3oM, HageXHOCTb NepBOHaYastbHOW KOHCTPYK-
Uun meeT BUA:

RAT) = expiDiysT+ Zieq (1 = &™)

Mpegnonaras, YTo MogudWKaLuuM BHEJPSAOT AN yCTpaHeHUs cnabblX MecCT, HafeXHOCTb KOHCTPYKUMKN obbeKTa
Bo3pacTeT. Takum o6pasoM, yUMTLIBas CKOPOCTb MOBBILLIEHWS HAAEXHOCTH (0lp), HAAEXKHOCTb MOSUPUUMPOBAHHON KOH-
CTPYKLUMU 0BbeKTa B MOMEHT BpeMeHU T paBHa

R(T) = exp{-liysT + Sieq N80T (1= &N},

Ans onpefeneHns OLEHKN CKOPOCTU MOBLILLEHUS LIENIeBOro MNokasaTens HafeXHOCTU HeoBXxofumo 3ameHUTb
(Rg(T)) n ycTaHoBneHHoe BpemMsi Nepuoga npoektuposaHus (in) Ha R(T) n T B chopmyne oy (B NpegbigyLieM ypaBHeHum).
MNepecTaHoBKa AaeT

E’I;mk“ —eMT)
—In[Ra(N)]-InsT
o
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Ecniun CKOpPOCTb NOBbILLIEHNA HAAEXHOCTU YCTaHOBMEHa UK pacCYUTaHa, aHallorM4yHo onpeaenaroT OUeHKY cpeaHe-
ro BpeMeHn 4o AOCTUXEHUA LieneBoro nokasarena HageXXHOCTHU:

n [ E’/;mkﬁ ) }
=In[Ra(N)]-InsT

te= .
G
ap
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Mpunoxexnue JA
(cnpaBouHoe)

CBeaeHUsA 0 COOTBETCTBUM CCbINTOYHbIX HALMOHANbHbIX CTaHOapTOB MeXAYHAPOAHbLIM CTaHOAPTaM,
UCNOoSfib30BaHHbIM B Ka4yecTBe CCbIJTO4YHbIX B NPUMEHEHHOM MeXAYHapoaAHOM CcTaHOapTe

Tabnuya A1

OB03HaYeHNe CCbINOYHOro CTeneHb OB03HaYyeHNe N HaUMeHOBaHWe
HaLMoHarbHoro cTaHgapTa COOTBETCTBUSA COOTBETCTBYIOLENO MeXAyHapoAHOro cTaHaapTa
MOCT P 50779.26—2007 IEC 60605-4:2001 «WcnblTaHua obopyaoBaHWA Ha HafeXHOCTb.

YacTe 4. CtatucTudeckue npoleaypbl Anst 3KCMOHEHLUMAansHOro pac-

MOD npeaeneHns. TovedHble OLEHKW, [OBepuTeflbHble, TOMEPaHTHble U
NPeAVKLMOHHBIE MHTEepBanbI»
FOCT P M3K 60605-6—2007 IEC 60605-6:2007 «WcnblTaHua obopyfoBaHWA Ha HafeXHOCTb.
IDT YacTb 6. KpuTepuu npoBepku NOoCTOAHCTBA UHTEHCMBHOCTU OTKa30B U
napameTpa MoToKa 0TKa30B U MeTOLbl X OLIEHKN»
rocT P 51901.6—2005 MOD IEC 61014:2003 «[lMporpamMmma noBbILUEHWNA HafeXHOCTU»

(M3K 61014:2003)

MpumMeyaHune—B HacToAwel Tabnuue MCNonb3oBaHbl cregytoLlme ycroBHele 0603Ha4eHNs CTENEHN COOT-
BETCTBUS CTAHAapPTOB:

- IDT — ngeHTU4HbLIA cTaHgapT,

- MOD — moaunduunpoBaHHbLI cTaHgapT.
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