TOJBKO B HX TepMHHax. A mo3xe Mbl NOKaKeM, KaK MOXHO OCBO-
60 UTbCS OT YKAa3aHHOI'O AOMOJIHHTENBHOIO TPeGOBaHUS.
Onpeneanenune 104. Iycrs {P:, teO=R"} — L - u. 0. ce-
MeHCTBO pachpefieieHHii BepOsiTHOCTeH, 3aJaHHOe CEMEHCTBOM He-
npepreiBHO AHbdepeHnupyeMbx mo t ONJOTHOCTEeH, B3SATBIX IO HEKO-
TOPOH JOMHHHpYWOUleH Mepe pu(-), H MycTb ¥ — ero nopceMeHcTBoO,
OTBeyalolllee KOMINAKTHOMY NoaMHOoxecTBy Cc@ 3HaueHuii mapa-
Merpa. [das mo6o#i BeposiTHOCTHOH GopeseBckod Mepsl o(-) Ha C
Ha30BeM 638euleHHbim (C BECOBOI Mepol a) cpednum eeodesuuec-
Kum pacrpejeieduii ceMedcTBa % pachpejejeHHe BepOSTHOCTeH

Q. (-) Ha (Q, &) c a0rapHGMOM MIOTHOCTH

In g (m)_—_g In p (03 t) & () — H [2] =In fo(w)— F [a], (10.33)

C
rae H [x]—sorapudm HOPMHDYIOUETO Ae/HTe 18 (cp. 4.7)),

epo[a]:Sexp[Slnp(m; t)oo(dt)]p;(dm), (10.34)

Q C

YTo6H 310 omnpenesenue GhLIO KOPPEKTHO, Hago 4TOOLl HOPMH-
pytomuii genurenb (10.34) 6bl1 oT/iHYeH OT -0 u ot 0. [Tokaxkewm,
YTO [epBasi ONMacCHOCTb peaNH3oBaTbcA (Koraa o () — BEpPOSITHOCT-
Hast mepa), BooOuwe, He Moxer, H H[a]<<l. Tak Kak MJIOTHOCTH
IIPEANOJIOKEeHa HelPePhIBHOH, TO OHA H3MepHMa & Q@ B* kKak (yHK-
uus aprymenra (w, t) Ha QXC, paBHO Kak H ee NPOHU3BOAHBIE MO t,
[TosTomy, ucnonbaysi Teopemy PyO6UHH H BOTHYTOCTE Jiorapupma

0—Inl=—In S S :lnS Sp((o; t) o (dt) p (do) >

ol g c
>In S exp [S In p (o; t)oa(dt)] p (dw)=H [a].
& o

JocTaToOYHHIM YCJAOBHEM CXOAMMOCTH BHYTPEHHEro HHTErpasjia B
(10.34) 6ymer ycaoBHe cTporoit moJoxHuTeJdbHOCTH p(w; t) H, TeM
caMBbIM, OTIAeJNUMOCTH ee Ha KoMmakte C ot Hyas. Mbl BOCHIOJIb3Y-
eMcsl HHBIM coobpaxeHueM, cM. [34, § 19].

Jlem™m a 10.9. Ecnu cyuiecTByet Takoe pachnpefeseHHe BeposT-
Hocre#t R(-) Ha (Q, s£), uro supc [ (P ¢ : R) <Coo, 10

S I (P:R)a(dt)> — H [a]. (10,35)

C

CnencrtBue. Ecm xommakr C ecrv ky6 C,(z,0)CS,;,(0)
(e, (10.30)—(10.32)), To

0< —H o] <+ (1+n)nr. (10.36)
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