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AHHOTALMS. PaCCManI/IBaeTCSI AHAJIU3 ONTUMAJIbHBIX AJITOPUTMOB 06pa6OTKI/I CHUI'HAJIOB C anpnopHoﬁ HEOIIpe-
JACICHHOCTBIO OTHOCUTEJIBHO ITapaMETPOB IMOCICOHUX, CBSI3aHHBIN C pacnpeaciCHueM a0COJIIOTHOTO MaKCumMyMa
MapKOBCKOI'O ITponecca. HOCKOJ’ILKy PCaJIbHBIC AJITOPUTMbI JUCKPETHLI, IPU aHAJIU3€C ITPUXOAUTCSA CTAJIKMBATLCS
C IpeACTaBICHUCM cnyqaﬁHoro nmponecca MapKOBCKHUMHU ITOCIICIOBATCIBHOCTAMM. DTO BHOCHUT TIOTPEITHOCTH
B pacy€Thbl BCpOﬂTHOCTeﬁ, BCPXHSAA I'paHrla KOTOPBIX HaiaeHa 1Ist peuIeHus HCKOTOPBIX MPUKIIaJHbIX 3a1a4 CTa-
TUCTUYECKOMN PaauOTECXHUKN

Abstract. The analysis of optimum algorithms of treatment of signals is examined with a priori vagueness in
relation to the parameters of the last, related to distributing of absolute a maximum of markovsky process. As the
real algorithms are discrete, at an analysis it is necessary to run into presentation of casual process markovskys
sequences. It brings in errors in the calculations of probabilities the high bound of which is found for the decision
of some applied tasks of the statistical radio engineering
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Ba, a0OcoyoTHas norpemHocts, theory of analysis, prior ambiguity, Fokker—Planck—Kolmogorov equation,
absolute error
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PaccmoTtpuMm 3a7auy aHanm3a paguoTeXHUYE-
CKOM CUCTEMBI, CBA3aHHON ¢ ypaBHeHHEM DOKKe-
pa—Ilnanka—Konmoroposa A yciaoBHOM IUIOT-
HOCTHU BEpOSITHOCTH nepexona m(A,t /A, ¢, ) ciy-
YaifHOTO OTHOKOMITOHEHTHOTO MapKOBCKOT'O TPO-
mecca A(t)[1]:
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peenne st cBOOOJTHOTO MPOCTPAHCTBA, a aHa-
T3 PAJMOTEXHUYECKOW CUCTEMBI TpEOyeT OThI-
CKaHMsI pacrpeesieHust a0COIIOTHOTO MaKCUMY-
Mma (PAM) niporiecca A(s) Ha HEKOTOPOM UHTEpPBa-
nese(ty,t]

U3BectHO, uTro PAM mnpomecca A(s) uHTEp-
MPETUPYETCsl KaK BEPOSITHOCTh HE BBIXOAA HEKO-
TOPO# Oy KIaroIeil YacTHIIbI 32 TIOPOT /1 B Tede-
HUM BPEMEHH s € [¢(,¢][2, 3]:
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