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DUHAHCUJCRA MATNEMATMUKG
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DUHAHCUJCRA MATNEMATMUKG

Kamahewe

| eeKTUBHA KaMaTHa CTOIA

i(M 200uwma nomurasra xamamma cmona, m 6poj ne
MOKOM 200UHE

1+i=lim (1+12)" =
m—>00
5= lim i(m

m—00
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DUHAHCUJCRA MATNEMATMUKG

Luckonmuu daxmopu

U = —X- IUCKOHTHU ($haKTOp 3a jenHYy IOOVHY
v = —1— muCKOHTHEM haKTOD 3a jedaH IMEPUOI Kalda Ce

kaMaheme BpHmI m—uyTa I'OAUIIEE

v = e IUCKOHTHU (haKTOpP HempekumHOT Kamahema

oynyha BpemHoCT camalmha BPEeIHOCT
n n n
A\n—k k
FV = > x(1+14)" PV:Z(lfriki)k:Zxkv
k=0 k=0 k=0

n

=3 x (U(m))k

<1+( )) k=0

n
FV=7% x¢, e"(tn =) PV = Z Xy €t = Z X, U
k=0

FV = zxk(1+'(’”)"fk PV = z
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DUHAHCUJCRA MATNEMATMUKG

Llowcusommua pewnma

dm=14+v+ v2 4= =1 caJalllba BPEeOJHOCT NOKMBOTHE PEHTE IIJIATUBE
=1 d
VHAIpeI
am = v+ 02+ =Y =1 cagamma BPemHOCT MOKUBOTHE DEHTE IIATUBE
=1 1—v i
HAKHA,THO
. 1 2
a(m) =1 -+ Loym + Loym + = % =L callallllba BPEAHOCT NOKUBOTHE
] m m m e d(m)
m(1—vm)
pEeHTE KOI KOje Ce BPEIHOCT % miaha m myra rogumme cBake
roavHe, a IpBa yIjaTa je y TperyTky 0
1
(m) 1, L 1,2 vm 1
a = —vum+4+ —um + - = ———— = —~ CaJalllkha BPCAHOCT NOKUBOTHE
=] m m 1 j(m)
m(l—vm)
pEHTE KOI KOje Ce BPEIHOCT % miaha m myra rogumme cBake
roauHe, a IpBa yIulaTa je y TPEHYTKY %
1 2
(l(q)é)(_r]") = léi(m)(l +0vd fvd4-)= ﬁ Calallba BPEHOCT NOKUBOTHE
* q - dimg
peaTe ca m pacryhux ymiara TOKOM roavHe IJIATUBE YHAIPEX
1 .
(l(q)a)g]") =um (I(q)a)(m) = L1 = camamma BpeIHOCT HOMUBOTHE DEHTE Ca M

=] (m)d(@)
pactyhux ymiata TOKOM TOAVHE IJIATVBE HAKHAIHO
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DUHAHCUJCRA MATNEMATMUKG

Perwme (anyumemu,)

. — K
ag=1+v+ v2 —+ -+ pK=1 =1 d” cagammba BpegHocT perre ca K roammmsux

UCIIaTa M NOYETKOM Yy CaJalllheM TPEHYTKY

ag) = caJamma BPEIHOCT peHTe ca K rommmmux mcmiata U IMOYETKOM
HAKOH TOAUHY JaHa
=(m) 10K . s 1 A
)’ =~ calamma BPEIHOCT PEHTE KO Koje ce BpefHoCT ;. miaha m
IyTa FOMUIIEE CBakKe FOAMHE, a IpBa yIuaTa je y TpeHyTky 0
(m) _ 1—0K : 1 h
ay’ =~ CAlallla BPEIHOCT PEHTE KO. Koje ce BPeJHOCT - miaha m
MyTa TOMUIIKE CBaKe FOAWHE, a IPBa yIaaTa je y TpeHyTKy 0
(/(q) o (m) 5E ) _ koK
8y = Sy~ Calallma BDEJHOCT PEHTe ca m pactyhux ymiaTa TOKOM
rofvHe U MOYeTKOM y CaJalllheM TPEeHYTKY
(q) (m) _ 5(q)7KuK
(I'9a)" = S,y calamiba BPeIHOCT PEeHTe ca M pacTyhuX ymnaTa TOKOM
1
rofVHE U TOYETKOM HAKOH TOJUHY AAHA
(9) 5 (m) _ K—a, . s
(D 3)1\' = " Calallia BPEJHOCT PEHTE ca m onanajyhux ymiara TokoMm

TOOVHE U IIOYETKOM Y CaOalllkheM TPEHYTRY

a Lynapuh



DUHAHCUJCRA MATNEMATMUKG

Axymyasuparna epedrnocm penme

. 14+)K—1
@ Sy ( l)f
K
o5, = (1+13 1
=(m) _ (14)K-1
@ 5= T gm
=(m) _ (1+i)K-1
° Sy = m—
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Modea npeocmane dyxcune xcusoma

Cadpaxcaj

@ Mooen npeocmane dyacune ncusoma

lapuja Lynapuh Aueomno ocuzypamwe



Modea npeocmane dyxcune xcusoma

Moodes npeocmane dyncune mcusoma

Mapugja Lynapuh sRusommno ocuzypame



Moodea npeocmane dymcune xcusoma

Moodes npeocmane dyncune mcusoma

tqx = P{T <t} =G(t),t >0
BepoBaTtHoha ma he ocoba Koja mMa X rOaUHA YMPETH 33
HajBumIe t roguHa, Tae je t PUKCUpPaHO

tpx = P{T >t} =1—G(t),t >0

BepoBaTtHOoha ma he ocoba skuBeru Gap jomr t romuHA
(BepoBaTHONA HOKUBILEHA)

s|th:P{5< T <s+t}=s1tqx — sqx

BepoBaTtHOoha ma he ocoba Koja mMa X rOOUHA MPEKUBETH S
TOAVHA W YMPETHU Mpe HEro mTo mpobe jomr t romuHa

Mapuga Lynapuh sRusommo ocueypame



Modea npeocmane dyxcune xcusoma

Moodes npeocmane dyncune mcusoma

(1) th+S:P{T>s—|—t|T>s}:1I_G(é(—:)t),
G(s+t)— G(s)
1-G(s)

(2) tGx+s = P{T <s+t|T > s} =

() cope=1-6(s+ 0 =11~ GO T2 5 — ppesa

@)
e = 65+ 0) = 6(9) =11 G ) — g
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Moodea npeocmane dymcune xcusoma

Moodes npeocmane dyncune mcusoma

+o00o +oo +oo
& = [ tf(t)dt= [ (1— G(t))dt = [ ¢pxdt
(0] (0] (0]

OUYEKMBAHO MPEOCTAJO BPEMe KMBOTA 0CODe Koja mma X
TONVHE Yy CANAIlHeM TPEHYTKY

f(t d = el
ke = o = = In(G(2) = =& In(epx)
WHTEH3UTETa CMPTHOCTUA y TPEHYTKY X + t ocobe Koja mMma X
rOOVHA y CaOalllheM TPEHYTKY

tPx = eXp(_ fot Nx+sd5)

“+o00
é = f tePxpixtedt
0
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Moodea npeocmane dymcune xcusoma

Ilenobpojra npeocmane QYyncuHe Hcusoma

P{K = k} = P{[T] = k} = kpxGxsk. k = 0,1, ...

Opoj 3aBpiieHux OyayNux romuHa ;KUBOTa 0CODE KOja y CaJallimheM
TPEHYTKY MMa X TOIUHA

400 +o0 +00o +o0
ex= ) kP{K =k} = 3 kupxauik = > P{K > k} = >_ «px
k=1 k=1 k=1 k=1

OUYeKMBaHU OpOj 3aBplIeHUX OyayNmx roawHa :KUBOTA

S €[0,1), maxo da samcu T = K+ S

¢parmmja (mpeocTamu meo) TOOWHE TOKOM KOj€ je 0coba, Koja y
IOYETHOM TPEHYTKYy UMa X IOAVHA, KUBA y IOOUHU CMPTU

Mapugja Lynapuh sRusommo ocueypame



Modea npeocmane dyxcune xcusoma

Odpehusame seposammnohe cmpmuocmu:

® AHAJUTUYKU U3PaA3U 3a PYKIUjy pacromese:

o tabauie CMPTHOCTU

Mapuga Lynapuh Aueommo



Modea npeocmane dyxcune xcusoma

Odpehusame seposammnohe cmpmuocmu:

® AHAJUTUYKU U3PaA3U 3a PYKIUjy pacromese:

e Moaspeos 3akon iyt = ﬁ,O <t<w-—X,Tme jew

MakcuMaJaH Opoj roauHa 3a Jbyacka ouha
nTelUQ0w-—x)
Tomnepyos saxon pixys = BTt >0
Mejrremos saxon pxis = A+ BTt >0
Bejoynoe saxon pxy: = k(x+1t)", k>0un>0
Mejrzemos Il saxon pxie = A+ H(x +t)+ Bttt >0
o tabauie CMPTHOCTU

Mapuga Lynapuh sAueomno ocuzypamwe



Modea npeocmane dyxcune xcusoma

Odpehusame seposammnohe cmpmuocmu:

® AHAJUTUYKU U3PaA3U 3a PYKIUjy pacromese:

e Moaspeos 3akon iyt = ﬁ,O <t<w-—X,Tme jew

MakcuMaJaH Opoj roauHa 3a Jbyacka ouha
nTelUQ0w-—x)
Tomnepyos saxon pixys = BTt >0
Mejrremos saxon pxis = A+ BTt >0
Bejoynoe saxon pxy: = k(x+1t)", k>0un>0
Mejrzemos Il saxon pxie = A+ H(x +t)+ Bttt >0
o tabauie CMPTHOCTU
e TOKa3yjy BepoBaTrHONy ma ocoba ompebheHUx rommuaa
yMpe Ipe mEeHOr uiau merosor ciaeneher pobemmana
nepnuoanyHe
KOXOpT

S
h
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Modea npeocmane dyxcune xcusoma

Tabauye cmpmrocmu

e I/

o di=I— lx+1

e D, =v*l,

o Ny = Dy+ Dyy1 + ...

o C, =v<tld,

o MX = CX+ CX+]_ + ...

o Re=My+ My + ...

X qx he dx é

20 | 0.001268 | 97813 | 124 | 59.67
21 | 0.001321 | 97689 | 129 | 58.75
22 | 0.001374 | 97560 | 134 | 57.82
23 | 0.001437 | 97426 | 140 | 56.90
24 | 0.001501 | 97286 | 146 | 55.98
25 | 0.001565 | 97140 | 151 | 55.07
26 | 0.001639 | 96988 | 159 | 54.15
27 | 0.001714 | 96829 | 166 | 53.24
28 | 0.001800 | 96663 | 174 | 52.33
29 | 0.001886 | 96489 | 182 | 51.42

= B = B
I I
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Bpeme acusommoz ocuzypana

@ chme HNCUBOMHO2Z OCu2Yypama
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Bpcme acusommoz ocuzypana

Ocuzypamwe HanAamMueo Ha KPajy 200UHE CMPMU

BPCTa OCUT'ypaba

cagamma BPEeOaHOCT
nucmiaara

jemHOKpaTHA HETO
npeMuja M Aucnepsuja

JOKUBOTHO 3a

cay4daj CMPTH

Z = oK+

+o00
A = Z vk
( ) ( 2(K+1) Ay

kPxCIx+k

IIPUBPEMEHO 3a

cay4daj cCMpPTHU

Z = vKTH{K < n}

—1
Z kpqu+k

D(Z): ( 2(K+1)) Ay

3a CIy4aj HOKUBJHCHA

K<n
K>n

1
Ax:m

=v"P{K > n} = v"npx
D(Z) — VznannQX

MEmOBUTO

Kt K<n
K>n

1
Ax:m = A){;m + Ax:j

OIJIOKEHO

= K+1I{K > m}

rn|AX = mpxUmAx+m = Ax — A?E m

Mapuga Lynapuh

sRusommo ocueypame



Bpeme acusommoz ocuzypana

Ocuzypamwe HaNAGMUBO Y MPEHYMEKY CMPMU

Z=uv"

+oo
Qe A= f vttpxuxﬁdt = |upeTnocTaBKa IMHEAPHOCTU,qx| = gAX
0

AL, = |IpeTmocTaBKa IMHCAPHOCTH,Gx| = %Ai:m

Aem = AL + Al = |mpeTnocTaBka mUEEAPHOCTH,Gx| =
‘g‘Ai;m + Ax::rllj = Ax;m + (é - 1) A)];m

o m|’Z\X = _X - A}(:m‘

m )
) A>(< ) — |mpermocTaBra IMHEAPHOCTU, x| = ,.(%)Ax

Mapuja Llynapuh



Bpeme acusommoz ocuzypana

Onwmu munosu #usomHoz ocuzypama

Ca mcumaToM Ha Kpajy FOAWHE CMPTH:
K+1
@ cazamma BpexHOCT ucmiara: Z = ckiivht
@ jeIHOKpATHA HETO IpeMUja:

+o0
E(Z)= > VU Y pegurk = LA+ (2 —ca)1Ax+ (3 — @2)2] A+ -+ - .
k=0

® aKo je Cpy1 = Cpyz =+ =0:
E(Z) = C"A}(:W + (Cn—l - Cn)A;;;m + (Cn—2 — C"—l)Ai:m 4

Ca mcmaaToM y TPEHYTKY CMPTH:

@ canamma BpenHoct ucmiaara: Z = ¢ T)UT

+o0o

@ jenmmokpartHa Hero mpemuja: E(Z) = [ c(t)vfipupixsedt
0

Mapuga Lynapuh Aueommo



Bpeme acusommoz ocuzypana

IIpomenpuso mcusommo ocuzypame

Crangapauo pacryhie JOKUBOTHO OCUTYpPame

@ canamma BpemHOoCT ucmata: Z = (K + 1)vK+t
+o00

@ mero mpemuja: (IA)x = > (k + 1)vkt L peguik
k=0

Crarnapaso pacrylie npuBpeMeHO ocuUrypame
@ canamma Bpemnoct ucmata: Z = (K + 1)vX*t1I{K < n}
@ mero mpemmja: (JA)L, = Ax +1] Ax + -+ Fp_1] Ax — Ny Ax
Crannapauo onaznajylie npuBpeMeHo ocurypame

@ canmamma BpemHocT uctmmata: Z = (n— K)oXT1I{K < n}

@ wero mpemmja: (DA)L, = 3= (n — k)v* T pegrik

Crarnapnao pacrylie MOKMBOTHO OCUTYpPame ca UCIIATOM Y TPEHYTKY CMPTHU
@ camamma Bpennoct ucmnara: Z = (K + 1)UT
P e _ i
@ nero mpemuja: (1A)x = 7 (IA)x
Ocurypame ca HelpeKkugHoM pacTyhioMm cymom

@ cazamma BpeaHOCT ucmiata: Z = ToT )
@ nero npemuja: (JA)x = 1 (JA)x — TAx + —5" Ax

Mapugja Lynapuh sRusommo oc



Ocuzypamwe auvre perme

e Ocuzypcnbe AUYHE PEHME

lapuja Lynapuh Aueomno ocuzypamwe



Ocuzypamwe auvre perme

Ocuzypa%e cmaare 200UUBE AULHE perme

Henocpeana nouBOTHA ITUYHA PEHTA IIATUBA YHAIDPEI:

2 K _ =« 5
Q@ Y=14v4+0°4+ 4o :kgovl{KZk}:am
+oo “+oo P
@ jemmoxpaTHa HeTO mpeMuja: dx = kE émkpqu+k = kz v g px
=0 =0

Henocpenna nuasa peHTa OrpaHMYCHOr Tpajama IJIATHBA yHAIPEI:
@ v-= éml{K < n} + dpl{K > n}
n—1

. - . . —1
@ jemmoxparma meto mpemuja: im= kgo A Tk PxAx+k + dmnPx = 22:0 vkkpx

Henocpenna no#mMBOTHA JIMYHA DEHTA IJIATHBA HAKHAIHO:
0Y:v+v2+<--+UK:aﬁ
@ jemmoxparma mero mpemmja: ay = E(Y) = iy — 1 = % -1
Henocpensa audHa peHTa ONPAHUUYECHOD Tpajamba IUIATHBA HAKHAHO:
Q@ Y =ap/{K < n} + apl{K > n}

n
@ jemmoxpaTHa HeTO mpemuja: am = > vkkpx
k=1
()I[.T[())KCHR JOAMBOTHA JINUHA PEHTa IjIaTUBa YHaIpena:

@ v =(u"+ou™t 4 of){K > m}

+oo
. L P k _ . o .
@ jenmorparha mero mpemuja: m|dx = k—§ Ve px = mPxV M dx+m = dx — i m

o Iynapuh



Ocuzypamwe auvre perme

ucMehy Icusommoz ocuzypana U pexme

1-Z7
Y=—
d
Sy = %
dxm = 17/d4x:m
5£m) = d(% — ﬁAxm) = |mpernocTaBka IMHEAPHOCTH, qx |
— _di__j i—itm
 d(m)j(m) 9X d(m) j(m)
5m — 5m o onslm = |mpermocTaBra TUHEAPHOCTH, Gx|
xml X nPx x+n pe “TaBKd >apHOCTU, qx
_ _di = i—itm . N
= G m) T T glm) ;(m) (1 — npxv™)
m -lm 1
ai:m) = a)(cﬂz) - E(l - anUn)

Mapuja Lynapuh sARusommo ocuzypamwe



Ocuzypamwe auvre perme

Ocuzypa%e NPOMEHDUBE AUYYHE DEHINE

oo oo
Y =3 ofni{Kk > k} EY = > v¥reepx
k=0 k=0
Tt ot
Y :/ v r(t)dt EY :/ v r(t)epxdt
o °

IIpomenbuBa UBOTHA PEHTA Ca I'OJUIIHOM MCIUIATOM U3HOCA ry = k + 1:

= I = _ ax—(lA)x
Q@ V=3 vf(k+1)I{K >k}, (I3)x = 3 v"(k+1)px = 2=
K=o K=o

TIpomen/buBa UBOTHA PEHTA Ca UCIIATOM M IyTa I'OIUIIHE U3HOCA Zk+L = k;I ,j=0,1,...,m—1:
m
+oo m—1 J .00
0 Y=y ¥ S TmELIK >k}, (15 = S kpvkalT)
k=0 j=0 k=0

IIpoMenmbUBa HEPEKNAHA HUBOTHA PEHTA Cca cTomoM ucmiare r(t) = [t + 1]:
T +eo ¢
@ Y = [vit+1]dt, (I1a)x = [ [t+ 1]vttpxdt = a(oo)(ld)x — B(o0)dx
o o
TIpoMen/bMBa HENPEKUAHA KUBOTHA PEHTA Ca CTOIOM mcmiare r(t) = t:

T I
@ Y = [toldt, (l3)x = 2= (A)x
0

r
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Ocuzypamwe auvre perme

Henaame xoje novumwy y pasisommedum 0eao8uma
200uHe

[IpernmocraBuMo na je ,px JIUHEAPHO

.- _ 1-u = u(]__qx) .
@ axiy = 1—UarX + 1—ugx ax+1

1—u u(1—qgx)
1_quAX + 1—ugx AX+1

° Avtu =

Mapuga Lynapuh HAueomno ocuzypamwe



Hemo npemugje

© Hemo npemuge

Mapugja Llynapuh



Hemo npemugje

Hemo npemuja

[Ipemuja ce Ha3WBa HETO MPEMUjOM aKO aKO j€ OUEKUBAHU
ryOuTak jemHaK HYJIH.

ryouTakx caJanrma camarrma
ocurypaBaya =  BpeIOHOCT — BpEImHOCT
(L) ucnuara (Z) npemMmuja

Mapuga Lynapuh sRusommo ocueypame



Hemo npemugje

Ocuzypamwe 36 cAYy“wa; cMpmu - 00 HCUBOMHO OCUZYPAHE

Hacrymame ocurypanor ciaydaja Be3yje ce 3a MOMEHAT
CMPTHU OCUTYPAHOT JIUIA Yy Ma KOje BPEMe Ce HOTOIVO.

0 Z =Kt

. . e Z=u"
@ jenHOKpaTHA HETO IpeMuja:

+o0 @ jenHOKpaTHA HETO IpPEMUjaA:
A = k+1 ’ +oo )
X = D U kPxGxrk - . ;
k=0 Ac = [ U'epupixsedt = LA
@ IepUOAMYHA IPEeMHUja Ca 0
KOHCTAHTHUM U3HOCOM: Py, = 2 @ mnepmoanvHa IpeMuja ca_

. _
x KOHCTAHTHUM U3HOCOM: Py = 2x

@ DL = (1 4 %)ZD(’UK_H[) ax

Mapuga Lynapuh sRusommo ocuzypame



Hemo npemugje

Ocuzypamwe 3a CAY4A] CMPMU - NPUBPEMEHO OCUZYPAHE

Hacrymame ocurypasor ciaydaja Besyje ce 3a MOMEHAT
CMPTHU OCUTYPAHOT JIAIA CAMO aKO C€ CMPT JOTOOU Y
ompebhenom mepuony.

o Z=v"""1{K < n} @ Z=v"I{T < n}
@ jemHOKpaTHA HETO IpeMUja: @ jeIHOKpATHA HETO IpEMUja:
n—1 n
1 k+1 Al _ t _ il
Ax:m = Z v k PxQx+k AX:F - fU th,uX-Ftdt - ;Ax:m
k=0 0
@ IepuoIUUYHA IIpEMUja Ca @ mepuoIWYHA IpeMuja ca
KOHCTAQHTHIM HM3HOCOM: KOHCTAHTHUM HM3HOCOM:
1 Al pl Axm
Px:m = Txim Px:m = Zx

axm ax:ml

Mapuga Lynapuh sRusommo ocueypame



Hemo npemugje

Ocuzypame 3a CAYUaj 00 HCUBHEHE

Ocurypanu ciydaj HacTaje Kala OCUT'YPAHUK TOKUBU
onpebhenn 6poj romauHa.

@ Z=12"I{K > n} @ Z=2v'{T >t}
@ jemHOKpaTHA HETO IpeMuja: @ jemHOKpATHA HETO IpEeMUja:
e N
At =0"P{K > n} = v",px A = V' P{T >t} = v'spx
@ mepUoaUYHA IIPEMUja Ca @ mepruoaUYHA IpeMUja ca
KOHCTAHTHUM U3HOCOM: KOHCTAQHTHUM W3HOCOM:
Px’l\ _ Acm P_X-l _ A
B mlT

dxml ax:m

Mapuga Lynapuh sRusommo ocueypame



Hemo npemugje

Mewosumo ocuzypamwe

[IpencraBima cmoj TPUBPEMEHOT OCUTYPakha U OCUTYPAHmA
3a CIAyYa] HOKUBJHEHA.

@ Z=v"""{K < n}+v"l{K > n}

@ jemHOKpaTHA HETO IMpeMuja:
1 1
Ax:m = Ax:m + Ax:m =

o Z=v"""{K < n}+v"I{K > n}

@ jemHOKpATHA HETO IpeMUja:

o1 /Z\x:ﬁ = Aim + AX:% = fAim +

S PGk + U npx Actn = Acm+ (£ = 1) Al

k=0 @ mepuoIMUHA IpeMUuja ca
KOHCTAHTHUM U3HOCOM:

@ mepuoaUYHA IpEMUja Ca
KOHCTAHTHUM U3HOCOM:

7 P = Axcal
— xnml xm = G .
Px:m - 3 ax:nl

ax:nl

Mapuga Lynapuh sRusommo ocueypame



Hemo npemugje

Oodnoxnceno ocuzypamwe

I/IcrmaTa IIOYMHK€ HAKOH M I'OOAVHA. J
0 3a K=0,1,....m—1; K1
— ) ) ) ) — >
°Z {UK+1, sa K=mm+1m+2,.. vETHK 2 m}

@ jenHokpaTHa HeTO HmpeMuja: mAx = E(Z) = mpc0™ Acim = Ax — At

. 1
@ IepuoaMUHA IPEMUja Ca KOHCTAHTHUM U3HOCOM: Pi.;dxin

Mapuga Lynapuh sRusommo ocueypame



Hemo npemugje

IIpemuja xoja ce naaha m nyma 2oduuimwe

Hero mpemuje ce mnahajy m myra romumme m M3HOCU KOjU
ce ahajy cy jemHaku.

m Ax Ax-n Ax:i m Axm
P>(< ) = (m)’ (Pim)(m) = (mj)7 (PX%\) m) = -.(m;’ P)(< ﬁ\) = _(mj)a
ax axm axm axm

Py = a(m)P{™ — B(m)P{™ P,
PL. = a(m)(PL,)™ — B(m)(PL,)™PL,,
P = a(m)PLT) — B(m)PSTPL

PX:% = a(m)(PX;%)(m) - B(m)(PX:%)(m)Pi:m

Mapuga Lynapuh sRusommo ocueypame



Hemo npemugje

IIpomenpuso mcusommo ocuzypame

e Z= CK+1UK+1

@ jeIHOKpPATHA HETO IpeMUja:
E(Z) = aAc+ (e —a)yAc+ (3 — )y Ac+ -
@ romuIIka HETO MpeMuja ce mobuja m3 mapasa:
+o0 P +oo B
Z Chp10* kPxQx+k = Z Mev"kpx,s
k=0 k=0
rae cy Mo, My, ..., rogumme HETO TPEMU)jE
@ Z=c(THw"

+oo

@ jenmmokpartHa Hero mpemuja: E(Z) = [ c(t)vfipupixsedt
0

@ roauIIka HETO MpeMuja ce nobuja u3 m3pasa:

+o00 +o00o
/ C(t)Uttpxll/X+tdt = / W(t)Uttpxdt,
0 0

rae je w(t),t € (0, T) ancoiayTHO HENPEKUIHA HETO IPEeMUja
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Hemo pesepee npemuja

@ Hemo pesepse npemuja
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Hemo pesepee npemuja

Hemo pesepse npemuja

ryourak cafamma cafamma
ocurypasaua = BpPEOHOCT — BPEIHOCT
y TpeHyTRy t < T,(+L) KICILJIATA npemMmuja

+V—HeTo pe3epBa mpemMuja y TPEHYTKY t

Onwme ocuzypare: KV = 3720 Chijr1? L ipeikGeihsj — 2o MtV jpsrk
Pexypausna gopmyaa: V + M = v(Ckt1Gx+k + k1 V Pxik)

YV denosuma zodune: i,V =, Vol v + (Ck+1 — k1 V)v17”1_uqx+k+u

= |upeTnocTaBKa JIMHEAPHOCTH,, x|

= (kv+nk)(1+l)u (1— m)k+1VUl_”

1— Uq +k
Kowmnonernme npemugje: M = N5 + N = k1 Vo — «V + (chs1 — k41 V)0 Gtk
nmpeMyja 3a MITEARY Y PU3UK IPEMUja
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Hemo pesepee npemuja

Hemo pesepse npemuja 00ncusommoz ocuzypamna

k Vi = Axik — Pxdxik
- 1 - (PX + d)éx-i-k
—1_ ‘;’ixi

ax
Ax+k - AX
1— A,
P

(1-5—

Px+k

= (Px+k - Px)éx-‘,-k

)Ax+k
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Hemo pesepee npemuja

Pacnodena yxynnoz zybumra moxom mpajama noauce

Ax—ryburak ocurypasaua TokoM (k + 1)—ronune

0, K<k-1
N = Ck+1V — (kV+I'Ik), K=k
k+1Vv—(kV+|_|k), k>k+1

EANy =0
L= Av¥ yryman ryburak ocurypasada

DL = Zio:o U2kD/\k = Ziozo U2k+2(ck+1 — k+1 V)2k+1pqu+k
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