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W Yepes ¢z (w; t) — COOTBETCTBYIOIYIO TPETHIO MPOU3BOAHYIO. DTH
YaCTHele TPOH3BOJHLIE CBA3aHH! C TPOW3BOJAHLIMA OT IIOTHOCTH
COOTHOIE HHAMHU
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Taxum o6pasom, B moGoH Bumyknol momobmactu CCOg, r(C)=r,
BTOpre npouaaomme MTOTHOCTH JOMYCKAIOT I/IHTe[‘ppreMYIO
Max<OpaHTy

| D (05 1) < 200 () [ (w) ]2,

npuieM no HepaseHcTBY [llBapua ee #HTerpan He MpeBoIIaeT
221 +r%]. Orciona BeITeKaeT
Jdemma 11.2. Ina 2-rnankoro cemefictea {P¢, 16O} uacTHee

IPOU3BO/IHEIe IUIOTHOCTH p}(w; t) u p;k(w; t) ABAAIOTCA NJAOTHO-
cTamu 3apanos Pj(-|#) u Pjx(-|¢), uurerpaml no BCeMy UPOCT-
PAHCTBY OT HMX TOXIECTBEHHO PaBHel HY/IO.

Caencrsue. B ycroBuax JeMds TOXIECTBEHHO

Vi, Eg;(w;t)=0, (11.8)
Vivky —Eigp(o; )=E;(0; 1) gu(0; )=, (1), (11.9)
rae W (t)=(w (t)) —maTpuua undopmaund Pumepa.

B onpenenenun 11.1 06HYHO cJ0XKHee Bcero NpoBepsiTb Tpebo-
BaHHe 3° ¢ ycaoBueM (11.2). MoXHO yKa3aTh AOCTATOYHHE IMPH-
3HAK IVIaJKOCTH, HarJIsfHO IOKAa3HBAIOHIMA K KaKOMy KJaccy ce-
MeHCTB eCTeCTBeHHO NpHKiAaAmnBaercss onpexensenue 11.1. Ilycrp
npoctoe cemefictBo {Pi, t €@} ynosaerBopsier tpeGosanusam 1°, 2°
H 4° onpejeseHHs M-IJ1aJKOCTH, NpHYeM IJ1s KaxXAoro 060 MoxHO
yKasaTb Takoe zs >0, uTO

Eq exp [zgh ()] < .
Torua ceMeficTBO 6yneT m-IJalKuM; NPU r<zﬂ/5Vt—z p(vw, )X
Xexp[iVﬁrh(w)]-—MamopaHToﬁ H MUHOPAHTOH ImOTHOCTed, a
g0 (@)= p (@; 0) & () exp[r V k(o)
— Tpe6yeMOil MaXKOPaHTOH MPOU3BOIHLIX p; (w, t). Takum oGpasowm,
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