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[NocTaHoBka 3agaun

> Basosbiii meTog «[yceHnua»—SSA adpdekTUBHO peluaeT 3agady BbisiBIEHUS
COCTaB/SIOLNX BPEMEHHOIO psja:
> TpeHAoOBOIA,
> rapmMoHun4eckux,
> LYyMOBBIX.

> Metog npumeHum ans pspos 6e3 Nponyckos.
> MHorue peanbHble BpeMeHHbIe psifibl YAaCTO COAepP>KaT MPOMNYCKu.

» 3apgava:
nocTpouTs MoandULMPOBaHHbIA anropuTM, KOTOPbI

> pewaet Te Xxe 3apauywu,

> 3anosHAeT Nponycku.
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MoHsaTus metoga «[lycenmua»—SSA

> Fn = (fo,..., f~n—1), L — anvna okHa;

> Bektopa Bnoxennst {X;}E,, K =N—-L+1,
Xi=(fity-- s firr—1)T X =[X1:---: X];

» L) (Fy) = span(X1,...,X[) — TpaekTopHOE NMPOCTPaHCTBO,
ero 6asuc {U;} — cobcTeenHbie BekTopa S = XXT,
SVD matpuuet X: X = 3 VXU VT
» Bbigenexve FI(\,U n3 Fy = FJ(Vl) + F](VQ):
> BiGop {i1,...,ir} n noctpoerme L) = span(Usy, ..., Ui, );

> NpoeKTUpOBaHME BEKTOPOB {Xi}f(zl Ha £ — XM = [)A(F) HERI )A((Ll)];
X =nMx;

> [naroHasibHoe ycpefHeHune: XM ﬁz(vl)
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MoHsaTus metoga «[lycenmua»—SSA

» F'N — pag koHe4yHoro pavra d, ecnn dim L(L)(FN) =d VL.

> JTroboii psig, SBASIOLNICS TNHENHON KOMbBUHALUWeEN npon3BeaeHnii NoJNMHOMOB,
SKCMOHEHT Y FapPMOHUK, SBASETCS PSLOM KOHEYHOrO PaHra.

> [lporHosnpoBaHue 3Ha4eHnii psaga B L(L)(FN), T.€. Nosy4eHne nocnegHer
KOMMOHEHTbI BEKTOPA BJIOXKEHUS B BUAE JINHEHOW KOMBUHALNN OCTasbHbIX.

> F](Vl) " F](VQ) cnabo pasapenumel, ecnn L) L £32) ) 1L @),

1 1 2
» Hannune pasgennmocTtn faet BO3MOXXHOCTb BblAeNTb FJ(V) ns FJ(V) + F](\,).
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Moctpoenue 6asuca LX) (Fy)

Filo=(xxx*x%x%x-+--%%), L=5d=2
* kX X x %
* Kk Kk X X
X = * Kk x %
* Kk K *
* ok * %
Mpepnoxenne

Ecnv cpenn BEKTOPOB B/IOXKEHUS, HE COQEPXKALYUX MPOMYLLEHHbIE 3HAYEHUS, HANAETCS
xoTs1 6b1 d INHENHO HE3aBUCUMBIX, TO TPAEKTOPHOE MPOCTPAHCTBO CTO/6LOB
Haxo[UTCS1 TOYHO.

Mpepnoxerne

Ecan psg Fy vumeert panr d, e1, er, & £(L)(FN), u psag
umeet L + d — 1 noapsas vaywmx HenponyLjeHHbIX 3Ha4eHnii, To
TPaeKTOPHOE NMPOCTPAHCTBO CTONOLOB HaXOQUTCS TOYHO.
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[NpoekTMpoBaHNe BEKTOPOB BIIOXKEHNS

> Fy = FJ(\,l) + F](\]2), pasgenumocts (L) L L)), {R;}2 | — 6asuc L),

vox=( Kloe ) 1 [ X0z ) (X0l
: . xo[ ")

P — MHOXXECTBO WHAEKCOB MpOnyLLeHHbIX 3HaveHnii 8 X, Z = {1,...,L};
MpepnoxeHne
1 2
Mycrs LS )|I\7> 1 ol ){I\‘P'
_ _ . .
Torpa X(1)|I\7> = HI\P (X|I\’P) umans R=[R1:...: Ry
L _
> HZ\P =

R‘I\P(R|I\7’)T + R‘I\P(RH)T(EU’I - R|PRT|P)_1R|7D(R|I\P)T?
Mpepnoxerne

Mycre  span(e;] i € P)N LD = {0}
Torga XW|, = (Bjp — R|PRT|P)_1R‘PRT‘I\PX(1)|I\P‘
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["pynnbl NponyckoB U UX 3aMOJiHEHME

> Mponyckn ——  rpynnsl (BHYTpeHHMWe, NeBble/npaBble, CrJIOWHbIE);
L=3, Flog=(%*:% % %%, - % *k*k*: )
N~ ~—~— —~—

(1) () ®3)

(1) — neBasi, (2) — BHyTpeHHsisi crutowwHasi, (3) — npaBasi cnoLWHas;

> [pynna nponyckoB «—  HabOp BEKTOPOB BJIOXXEHUS rPyMibl MPOMyCcKOB
* .
(2): * - x|

> Pa3sHble cnocobbl 3anosiHEHNST MPOMYCKOB
* % A A A
* A A A *x
A A A *x X
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3anosiHeHye rpynnbl MPONyCcKoB

fir—3  fii—2  fii—1 :
. fir—2  fii—1 . . firv2
fir—1 : : fir+2  fig+s
: fir+2  fin+3  fig+a

X|73 = (Bip - R|PRT|P)_1R’}PRT}I\P

\{

X|I\7>3

> [pumeHeHne popMysibl K KaXKLOMY BEKTOPY Habopa BEKTOPOB BJIOXKEHUS
rpynnbl — « O4HOBpEeMEeHHOe BOCCTaHOBJIEHNE MPOMYCKOB>;

» [pyroii cnocob — «[llocneqosatensHoe BoccTaHoBneHne cnesa (cnpasa)»
Ha octose chopmysnel npn P = {L} (P = {1}).
fiy—3  fiy—2 fiu-1 In Lo
fir—2  fii-1 In Lo fir 42
fir—1 L1 Lo fir+2  fig+3
Ly Lo fir+2  fiy+3  fii+a
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MNocTpoeHune MoanULMPOBAHHOrO aropUTMa

[Ba cnocoba noctpoeHuns mogndunLMpoBaHHOro anropuTMa:

» @dopManbHas 3aMeHa CKaNsPHOro Mpou3sBeAeHus Ha onepauuto * * '

A= (a1,...,am)T — c MHOXXeCTBOM MHAEKCOB Nponyckos A,
B = (b1,...,bm)T — c MHOXecTBOM uHAekcos nponyckos 13,
m

AT«B=~ Y apby, maey=—"——;
k:kg AUB m — [AU B|

> llcnonb3oBaHune NpeasioXKeHHbIX CNOCOBOB 3aMOIHEHNST MPOMYCKOB
B BbIBPaHHOM NOANPOCTPaHCTBE.
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[Mporpamma

> B03MOXHOCTU NporpaMMbl No3BonsitoT obpabaTbiBaTb peasibHble
BPEMeHHble psifbl;

> PeannsoBaHo MHOro cnocoboB BOCCTAHOB/IEHNSI COCTABASIOWMX pPsifa C
3amnoJIHEHNEM MPOMYCKOB, YTO MO3BOJISIET paboTaTe C pPas3nyHbIM
PacnosioXXeHNEM MPOMYCKOB;

> BO3MOXXHOCTb MPUMEHSATL PasfinyHble METOAbI K Pa3HbIM pyrnnamM MponyckoB
peann3oBaHa B BuAe 3aJaHusi NPUOPUTETOB METOLOB.
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[pumep: psig Airpass

Ob6bembl naccaxxmponepeBosok no mecsiam, otcytcreyet 1 rog, L = 36
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[pumep: psig Airpass

TpeHa v rnaBHas 4acTb CE30HHOW COCTaBASAIOLLEN
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