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REGULARIZED METHODS OF NOISY SIGNALS 
DIFFERENTIATION IN REAL TIME 

One particular case of solving the problem of interpreting ob-
servations is considered, when the instrument function of the mea-
suring transducer is a pure integrator. In this case, the problem of 
interpretation is reduced to differentiating the output signal of the 
measuring transducer. 
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Introduction. As examples of the problems of interpretation of this 
class, we can calculate the speed along the measured path, calculate the radia-
tion intensity from the measured dose of radiation, and a number of other 
problems. The procedure of stable numerical differentiation is also used in the 
construction of mathematical models of nonlinear dynamic objects in the form 
of the Volterra integro-power series. The problem of stable differentiation of a 
noisy signal is also of independent importance, for example, when construct-
ing regulators with a differential component in automatic control systems. 

Thus, the problem is differentiating stable signal ( )y t  under the 

presence of noise and measurement errors. The main difficulty is in the 
instability of the solution ( ) ( )x t y t , which is manifested due to the 

presence of interference in the initial information and errors in the perfor-
mance of certain operations in accordance with the adopted algorithm. The 
problem of differentiation of a noisy signal ( )y t  belongs to the class of ill-

posed problems. Traditional approach to solving these problems is based 
on the use of approximation methods, in particular, on the use of regulari-
zation methods [1] by which the integral is solved 

 
0

( ) ( ) (0).
t

x d y t y     (1) 

Without loss of generality, we further assume у(0) = 0. 
Let us consider methods of approximate stable differentiation of a 

noisy signal in real time, which make it possible to improve the accuracy 
of the solution of the problem mentioned. The proposed methods are simi-
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lar to the method of regularization of A.N. Tikhonov with regularizers of 
zeroth, first and second orders. 

Let us assume there is a known approximation ( )y t  of the function 

y(t), to be differentiated ( ) ( ) ( ),y t y t t    where ( )t  — stationary ran-
dom process with limited spectral density and zero expectation and func-

tion ( )y t  has N limited derivatives   ,ny M  where n = L, 2 .... N, 

M > 0 and is a sufficiently smooth function of time. 
It is known that the solution obtained by direct differentiation of 

( )y t  does not satisfy the conditions of correctness. [2] We consider the 
differentiation problem in the integral formulation 

    
0

,
t

x d y t     (2) 

where ( ) ( ) ( ),x t x t t    ( )t  — random process that occurs at the out-

put due to the presence of interference ( )t  in the input signal. 
We consider the construction of a family of regularizing operators for the 

differentiation problem and compare them in accuracy. According to [1] in-
stead of (2) a Volterra integral equation of the second kind can be solved  

 
0

( ) ( ) ( ).
t

x t x d y t       (3) 

In [1] it was shown that with a suitable choice of  algorithm defined 
by equation (3) is regularizing. 

As a result of applying the Laplace transform, we obtain 

 
1

( ) ( ) ( ),X p X p Y p
p       (4) 

where ( ) ( ), ( ) ( ).X p x t Y p y t   
 

    

Adding member ( )x t  to (2) corresponds to the Tikhonov regulari-
zation method with zeroth order regularizer [4]. 

Similarly, the regularization method with first and second order regu-
larizes small terms are added to the equation (2) that are the function’s 

( )x t  first and second derivatives. 
Let us consider the following equations 

 
1

( ) ( ) ( ),
p X p X p Y p

p k p      


 (5) 
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p X p X p Y p
pp k p k       

 
 (6) 
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The presence of complete polynomials in the denominator of the 
added terms is due to the stability requirements of these systems in the 
sense of Lyapunov. Let's note, that equation (5) corresponds to the dynam-
ic method of regularization of ill-posed problems [1]. 

Consider the process of passing a random signal ( )t  by differentiat-
ing the devices described by equations (4)–(6). Dispersion of the output 
signal for each device is determined by expressions 
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(9) 

This implies a theorem is valid for the algorithms (4)–(6). 

Theorem. When 0yD  , exists    0 ,p
y yD D   such that 

0,y yD D   and consequently, 0
iXD   for any 0 <p <1, i = 1, 2, 3. 

The theorem is qualitative in nature and indicates that all of the me-
thods defined by the equations (4)–(6) have regularizing properties. 

Obtained estimates (7)–(9) are characterized by an unbiased solution 
error that occurs due to the presence of random errors in the input signal. 

Let us determine the value of the solution’s offset error arising as a 
result of replacement of the exact equation (2) by approximate ones  
(4)–(6) for each of the algorithms. 

Let us assume that the current operation input y(t) is a slowly varying 
function of time, i.e. we will neglect the transient component of the solu-
tion process and consider only the forced motion of the system. This as-
sumption is possible when all the roots of the characteristic equation for 
the system (4)–(6) are real, negative and maximum by modulus. By direct 
substitution, it can be shown that when 

 1 2 2

1 1 1
, ,

4 3 27
k k k

  
    (10) 

the influence of the transient component can be neglected, if the signal range 
of useful input y(t) is limited in the segment: 1   for equation (4), 

 1 2   for equation (5),  1 3   for equation (6). 

Assuming that at the system input exact signal y(t) works for each 
case from the equations (4)–(6), we find the output image X(p) and the 
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image of the system error      TE p X p X p   by subtracting the equ-

ation of the unperturbed system    TX p pY p : 

    
2

1 ,
1

pE p Y p
p
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 (13) 

We develop obtained transfer functions into a series by increasing 
powers of complex value p 

    22
0 1 ,

2!

cE p c c p p Y p       
  (14) 

converging for small values of p, ie, for sufficiently large values of time t, 
which corresponds to the settled process of output change for a given input 
form. 

Moving in (14) to the original, we get the formula for the steady-state 
error 

        
0 1 2

1

2!уст
dy t dy t

t c y t c c
dt dt

       . (15) 

The values of с0, с1, с2 are errors coefficients and are determined by 
the general rule of the development into the Taylor series. 

     2

0 1 1 20
0 0

, , , ,
p

p p

dW p d W p
c W p c c

dp dp
 

 
 

  
             

  (16) 

where      .W p E p Y p   

We calculate coefficients for each case: for equation (4) с0 = с1 = 0, 

с2 = 21; for equation (5) с0 = с1 = с2 = 0, с3 = 31 
k


; for equation (6) 

с0 = с1 = с2 = с3 = 0, с4 = 41
2k


. 

Thus, in equation (6) if the input signal y(t) derivatives 
 

0
n

n

d y t
dt

  

for 4n  , then the settled error will be absent. If 
 4

4
0

d y t
dt

 , then a set-

tled error will appear 
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 4

4
2

max .уст t

d y t
k dt
    (17) 

It should be noted that the replacement of the original equation (2) by 
approximate equations (4)–(6) increases the system’s astatism order, re-
spectively for 1, 2 and 3 units. Increasing the order of astatism naturally 
leads to an improvement in the accuracy characteristics of the system. 

Obviously, it is possible in principle to further increase the order of 
the system's astatism, but for each specific case it is necessary to analyze 
the costs associated with the complication of the calculation scheme and 
the resulting effect of increasing the accuracy of differentiation. 

The total average quadratic error in the differentiation of the signal 
arriving in the mixture with noise is determined by the expression 

 2 2 .x устD    (18) 

Function 2
  in the case when 0, 0уст xD    has a minimum val-

ue, which is achieved for the regularization parameter , satisfying equation 

 
2

0.
d
d




  (19) 

Conclusions. Thus, it is possible, with a priori information about the 
values of the input signal y(t) derivatives, its spectral range, as well as the in-
terference dispersion value Dy, to select one of the proposed relations (4)–(6) 
in the solution of a noisy signal differentiation problem, in which to determine 
the optimal value of the regularization parameter  considering (19). It should 
be noted that the quality of the solution depends on a priori information about 
the reliability of the solution (y(t) derivatives values) and interference (noise 
dispersion Dy). In the limit, if there is a fully reliably source data, proposed 
methods allow to obtain accuracy-optimal solution of the problem. 

Note also that in view of the Volterra properties conservation of pro-
posed algorithms to approximate a continuous sustainable differentiation 
noisy signal can solve the task in real time by applying the method of di-
rect modeling [3]. 
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МАСШТАБНІ АТАКИ НА ДЕЦЕНТРАЛІЗОВАНІ СИСТЕМИ,  
ЩО ПОБУДОВАНІ НА ОДНОРАНГОВИХ  

ПІРИНГОВИХ МЕРЕЖАХ 

Представлені сценарії масштабних атак на децентралізова-
ні системи на прикладі криптовалюти Bitcoin, які основані на 
вразливостях протоколу BGP та надмірній централізації пер-
шого рівня архітектури даних систем.  

Ключові слова: децентралізована система, Bitcoin, BGP, од-
норангова пірингова мережа, механізм досягнення консенсусу. 

Вступ. Найбільш популярною децентралізованою системою на 
даний момент є криптовалюта Bitcoin, ринкова капіталізація якої на 
початок 2017 року складала понад 18 мільярдів доларів США [1]. 
Популярність децентралізованих систем пояснюється відсутністю 
централізованого органа управління, відкритістю та можливістю збе-
реження конфіденційності. Переважна більшість таких систем буду-
ється на єдиній архітектурі, яка показана на рис. 1. 
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Рис. 1. Загальна архітектура децентралізованих систем 

© П. І. Стеценко, 2017 



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /All
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (Coated FOGRA27 \050ISO 12647-2:2004\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Warning
  /CompatibilityLevel 1.3
  /CompressObjects /Tags
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Default
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /sRGB
  /DoThumbnails false
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams false
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo false
  /PreserveFlatness false
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts true
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Remove
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
    /Arial-Black
    /Arial-BlackItalic
    /Arial-BoldItalicMT
    /Arial-BoldMT
    /Arial-ItalicMT
    /ArialMT
    /ArialNarrow
    /ArialNarrow-Bold
    /ArialNarrow-BoldItalic
    /ArialNarrow-Italic
    /ArialUnicodeMS
    /CenturyGothic
    /CenturyGothic-Bold
    /CenturyGothic-BoldItalic
    /CenturyGothic-Italic
    /CourierNewPS-BoldItalicMT
    /CourierNewPS-BoldMT
    /CourierNewPS-ItalicMT
    /CourierNewPSMT
    /Georgia
    /Georgia-Bold
    /Georgia-BoldItalic
    /Georgia-Italic
    /Impact
    /LucidaConsole
    /Tahoma
    /Tahoma-Bold
    /TimesNewRomanMT-ExtraBold
    /TimesNewRomanPS-BoldItalicMT
    /TimesNewRomanPS-BoldMT
    /TimesNewRomanPS-ItalicMT
    /TimesNewRomanPSMT
    /Trebuchet-BoldItalic
    /TrebuchetMS
    /TrebuchetMS-Bold
    /TrebuchetMS-Italic
    /Verdana
    /Verdana-Bold
    /Verdana-BoldItalic
    /Verdana-Italic
  ]
  /AntiAliasColorImages false
  /CropColorImages false
  /ColorImageMinResolution 150
  /ColorImageMinResolutionPolicy /OK
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /ColorImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /AntiAliasGrayImages false
  /CropGrayImages false
  /GrayImageMinResolution 150
  /GrayImageMinResolutionPolicy /OK
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /GrayImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /AntiAliasMonoImages false
  /CropMonoImages false
  /MonoImageMinResolution 1200
  /MonoImageMinResolutionPolicy /OK
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 1200
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects true
  /CheckCompliance [
    /PDFX1a:2001
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<

    /BGR <>
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e55464e1a65876863768467e5770b548c62535370300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc666e901a554652d965874ef6768467e5770b548c52175370300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /CZE <>
    /DAN <>
    /DEU <>
    /ENU (Use these settings to create Adobe PDF documents suitable for reliable viewing and printing of business documents.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)
    /ESP <>
    /ETI <>
    /FRA <>
    /GRE <>
    /HEB <>
    /HRV (Za stvaranje Adobe PDF dokumenata pogodnih za pouzdani prikaz i ispis poslovnih dokumenata koristite ove postavke.  Stvoreni PDF dokumenti mogu se otvoriti Acrobat i Adobe Reader 5.0 i kasnijim verzijama.)
    /HUN <>
    /ITA (Utilizzare queste impostazioni per creare documenti Adobe PDF adatti per visualizzare e stampare documenti aziendali in modo affidabile. I documenti PDF creati possono essere aperti con Acrobat e Adobe Reader 5.0 e versioni successive.)
    /JPN <>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020be44c988b2c8c2a40020bb38c11cb97c0020c548c815c801c73cb85c0020bcf4ace00020c778c1c4d558b2940020b3700020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /LTH <>
    /LVI <>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken waarmee zakelijke documenten betrouwbaar kunnen worden weergegeven en afgedrukt. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /POL <>
    /PTB <>
    /RUM <>
    /SKY <>
    /SLV <>
    /SUO <>
    /SVE <>
    /TUR <>
    /UKR <>
    /RUS <>
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames true
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides false
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AllowImageBreaks true
      /AllowTableBreaks true
      /ExpandPage false
      /HonorBaseURL true
      /HonorRolloverEffect false
      /IgnoreHTMLPageBreaks false
      /IncludeHeaderFooter false
      /MarginOffset [
        0
        0
        0
        0
      ]
      /MetadataAuthor ()
      /MetadataKeywords ()
      /MetadataSubject ()
      /MetadataTitle ()
      /MetricPageSize [
        0
        0
      ]
      /MetricUnit /inch
      /MobileCompatible 0
      /Namespace [
        (Adobe)
        (GoLive)
        (8.0)
      ]
      /OpenZoomToHTMLFontSize false
      /PageOrientation /Portrait
      /RemoveBackground false
      /ShrinkContent true
      /TreatColorsAs /MainMonitorColors
      /UseEmbeddedProfiles false
      /UseHTMLTitleAsMetadata true
    >>
    <<
      /AddBleedMarks false
      /AddColorBars false
      /AddCropMarks false
      /AddPageInfo false
      /AddRegMarks false
      /BleedOffset [
        0
        0
        0
        0
      ]
      /ConvertColors /ConvertToRGB
      /DestinationProfileName (sRGB IEC61966-2.1)
      /DestinationProfileSelector /UseName
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /MediumResolution
      >>
      /FormElements true
      /GenerateStructure false
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles true
      /MarksOffset 6
      /MarksWeight 0.250000
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /DocumentCMYK
      /PageMarksFile /RomanDefault
      /PreserveEditing true
      /UntaggedCMYKHandling /UseDocumentProfile
      /UntaggedRGBHandling /LeaveUntagged
      /UseDocumentBleed false
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [600 600]
  /PageSize [419.528 595.276]
>> setpagedevice




