3°. Nmm oxpectHocTH S, (0) kamao# Touk 06F MOXKHO yKa3aTb
maxopanty A (w), k=1, ..., m,

Vt6S, (0), [(0%/0sy...0sx) In p(o; t)<[A® (@)]r, (11.15)

Maxopupyooly0 JMOoGYI0 YaCTHYIO NPOU3BOJAHY!O, BHIYUCAEHHYIO 10

moGuiM HanpasnenusM t--se;, |le;|,=1, i=1,..., &k, 265,(8) ¢
€qHHOH OleHKON MoMeHTa
vzeS, (0), E, [/Z(O) (0)]*m < s, (11.16)

4°. B O-MecTHOH OKpecTHOCTH S,(8), O€EF, cymecTByeTr Maxo-
panTta g'”(w) MecTHOro rpajHeHTa ILVIOTHOCTH C €JHHOH OLEHKOH
MOMEHTa

VLES, (8), Eq[g® (0) /p(0; t) P<S®. (11.17)

5°. B okpectHoctd S,(0) miorHoctH p(w; t) uMeloT MaxopaH-
Tofi HyHKUHI p(w; 0)+pg® (w).

Bameuanue. KoHcTranTtel A(F) u F(F) onpelensorcs dye-
pe3 OUEHKH TOJBbKO BTOPHIX [POU3BOIHBIX.

[as nokasarelbCcTBa 3aMeTHM, UTO 3HayeHHe KBAJAPaTHYHOH
dopmbl §'C*w;.(z) no semme 11.3 HempepblBHO 3aBHCHT OT Haphl
apryMmeHToB (f, z) Ha kommnakre S,XF, rae S.={¢: (¢")*+
+...4(¢")*=1}, u motoMy  HAOCTHTaer CBOEro  MHHHMyMa
HEeOTPHIAaTeNbHOTO 110 HeBHPOXKAEeHHOCTH dopM w5 L, paBHOCHIL-
HOMY INpEJIOJNOXKEHHI0 JHHEHHOH HEe3aBUCHMOCTH YacTHBIX IIPOHU3-
Boaubix P, (-|t). Cnenosarenpo, na xomnakte S,XFXF orHO-
HleHue

LT wn (2) /G @ (t)
HenpepeBHO, H €0 MAaKCHMYM JlaeT BeJHYHHY A%
Ycnium teneps onesky (10.13).
Jlemma 11.5. Ecau {P;€F} ecTp 2-riajixoe KOMIaKTHOe NOA-
cemeficTBO H B6F, r<<p (%)

VX, YES (8), |2/ (Px:Py)|x—Y[FZ—1]|<Byr, (11.18)

I‘,lle BlsB‘ (fl, ‘g, %)-

H3yunm Temepp Ha KapTe KBaApaTel paccrosHuit «no Kyib6a-
Ky», KOTOpHle COBNIAaJZalOT ¢ KBaApaTaMH paccTofiHuil no Puuiepy
JIHIIp JIOKaJbHO. B uwacTHoCTH, unpopmayuonHei duamerp KoM-
nakTHoro noxcemeficrea &

I (F)=max, ycrl (Px:Py) (11.19)

MOXKeT oKa3aTbcsi OeCKOHEUHBIM, H 3TO HAM MHPHAETCH YUHTHIBATb.

JJemma 11.6. Jasa 2-rnagkoro KOMIakTHOro nojcemeicrsa &
CyulecTByeT Takoii pasmep p;(F), uro npu r<p;(¥) u maw6oi
Touke Q6F

Vt6S,(8), 1(Py : Po)>>rYs. (11.20)
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