4°, KagoBa 6nl HH Gbula S#-H3MepHMas craTHcTHKa f(-) Ha Q,
a60 E¢[f(w)—6]2=-4o0, au60 B HEKOTOPOH oKpecTHOCTH 0€0,
CyIeCcTBYeT H HellpepHBHO AuddepeHUHpyeMO 110 t MaTeMaTHUYeCKOoe
oxunanue m(t)=Ef (o),

Um, (t)= S UP;(do | ty=YEq, (; t). (10.5)
2
[TepBoe u3 yTBepkKaeHuii 3° JieMMbI SIBASIETCSI CJEACTBHEM YC-
noBHi 1° u 3° ompenesenus. Orciona u H3 TOro, uto Py(-) mo
JemMe 9.6 ectb JoKaJdbHas ~ JAoMHHaHTa Mep P (-), caeayer 1°
®opmyna (10.5) yrBepxaenns 4° BhITeKaeT W3 ycJaoBus u3 1° mo
TeopeMe 9.7, a HeNnpepHIBHOCTb — U3 YCJAOBUs 3°. CymeCTBOBaHHe
cnaboro uHTerpana aas P(-|t) BbiTeKaeT M3 J0Kas3aHHOMH Hernpe-
poiBHOCTH P(A|t), a PP (P,)-CXOMHMOCTH CyMM — H3 ycaoBus 3°
Orciopa (cm. [34]) mas xaxpo# Toukn 6€0 u >0 cymecTByeT
MaJnas okpectHOCTh O, B KOTOPOH

WP x)—P (Yl
(£ —o7) Py’ (O)llg

CxoanbiM o6pa3oM BBIBOAUTCS CyllecTBOBaHHe  HWHTerpajga  Aas
In P(A|t). YrBepxkaenue 2° BuiTekaer u3 (10.4) BBHAY cBsA3M

157P; (t) || F=C/Lk ( P (#), Pe(t) y = LIE*E g, (05 t) gr (0, t).  (10.6)

Takum 06pa3oM, 31ech HCNOJb30BAHA BO3MOMKHOCTb HPEICTaB-
JATH TeH30p MH(popMmaunm dummepa Ha ABYX kKaprax XV u ZO:

Wi (t) = < P} (t), P, (1) ) ,=Etq;(o; t) gr(w; t). (10.7)
KOF,ZIa IIPpOH3BOJAHbIE B3ATH B Pa3HbIX TOUKAX, CHpaBeAJMBO DaBeH-
cTBO, 0606mariee (10.7):

(P(X), P(y) ) ,=E q;(0; %) gx (0 Y). (10.8)

Jdemma 10.2. Tlyers {Pi(-), t€0) ects Z‘*-n. x. cemeiictso,

960. Torma paa moGoro M> 0 CymlecTBYET ee [AOCTATOYHO MAJjast
okpectHocTs Ogy, B KOTOpOH

YER (P (x). Pr(y))y

\ 0 Vo0, ; ; —1 . (10.9
nyeoen g'léo CJCk (P-(e). Pk(e)>6 <n ( )

CnencrBue. Ecau B Touke t=0 Tensop dumepa wjy==08;, T0O
B 3TOH OKPECTHOCTH,

VX, yEOon, —1i<n.

[@sm(t)—0| <m, (10.10)
a ecsiM 1) JOCTATOYHO MaJo, TO H
I[det W (t)]>—1| <B.n, (10.11Y

rie KOHCTaHTa B,. 3aBHCHT TOJIBKO OT 1.
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