BKCIIOHEHUHAJIbHHX CeMedcTB MHOXecTBo C! MoXer GHTh HEBH-
MyKJIO.

[Tpumep 6. CeMeiicTBO pacipeie/leHnii BepoATHOCTEN HAa MHO-
xectBe Z0=Z7Z—{0} Bcex LeJHX YHCEJ, KDOME HYJA,

Pe=[Bu(s, o'k [mexp[s|k|+oxn ()], k+0, (7.31)
rae Pysxkuus v (k) onpeneiena Ha Z° xak
Av(N)=1, yn(—N)=—1; yn(k)=0, VEk:|k|+N.

ITpu mnokasatrere m>2 u N>L(m—1)/5(m) MuHOXecTBO
C'=T (G,) ueBbmyxso, npuueM G,=G. B camom nene, G ecThb
f0YILTOCKO CTh

{(s, 0) : (;0<Cs<L0, —oo<To<}00},

B KOTOPOH CXOXHTCA PsAJN KaK IJsi HOPMHPYIOWEro AeJAHTedsd, TaK
H JJs ero 4acTHHIX npoH3BojaHbx. Ha ayue {(s, o) : —oo <<Ts<{0,
0=0} suauenune T,(s, 0) =¢! MOHOTOHHO BO3pacTaeT A0 3HAUCHHS
10, 0) =0n=C(m—1)/E(m), B TO BpeMsa Kak t=13(s, 0)=0 TOXK-
JdecrBeHHo. C npyrofi croponH, t(0, 0)= —1(0, —0), a £(0, o) =
=1(0, —g)—>N npu o—oco. [loatoMy NnpH AOCTATOYHO GOJABLUIOM ©
cepenuHa orpe3ka ¢ KoHuamu 7 (0, #a) jexwur BHe ayua {(¢, 1) :
1 1<6,, 1=0}.

BrpouemM, o6oiiTH napaaokcel npuaMepoB 5 u 6, # BOCCTAHOBHTD
rapMOHHIO B TEODHH MOXKHO, JONMYCTHB HHOrjxa, uro Ha JdG Bekrtop-
¢yngnusa T(S) CTAaHOBHTCS MHOTO3HAYHOH H MOXeT B Kaxpaofl rpa-
HHYHOH TOYKeE INIPHHHMATh KOHTHHYYM 3HauYeHHH.

Onpenenenne 7.3. Hazosem aas kpatkoctn F-ycewenuem
IPOM3BOJIBHOTO ~ paclpelesieHHss BeposTHOCTed P c uaearom Z
HYJb-MHOXKecTB, F€Z, ycJoBHOe pacnpeie/eHHe BepoATHOCTeH
Pr(-):

Pr(AYy=P(A|F)y=P(ANF)/P(F). (7.32)

Husi kaxnoro F onepanus F-yceueHus 3ajaeT Apo6HO-JHHEHHHH
romomopduam MHoroo6pasus Caph(Q, &£, &) na Caph(Q, &, Zs),
zFDz.

Caenywulee cBOHCTBO fBJsieTCS XaPAKTEPHCTHUECKHM I/ Ka-
HOHHYECKHX 3KCIOHEHUHAJBHHX ceMefcTB, cM. [34].

Teopewma 7.6. F-yceuenus Pf;-(-) BEPOATHOCTHHX Mep Pg(+)
KaHOHHYECKOFO 3KCNoHeHTHoro cemedcrBa PCaph(R, &, &) ¢
miaotHoctssMH (0.11) 3amaroTcs OTHOCHTENBHO TOR XKeé JOMHHHPYIO-
uiefr Mepul u(-) Ha (R, &) IJIOTHOCTAMH

PF(0; 8)= pF (0; 0) %r (0) exp [s/g; (@) — H (8) —In P  (F)] (7.33)
H 06pasyioT BHIYKJOE MOJCEMefCTBO KAHOHHYECKOTrO 3KCNOHEHLH-

ansHOro cemeiicrea PFcCaph(Q, &£, Zr) ¢ TOH XKe KaHOHHUECKOH
napameTpH3allHe# S U NJOTHOCTSIMH

pF(w; ) =p*(0; 0)xr(w)exp [s'q;(0) —Hr(s)] (7.34)
no mepe p(-). lIpu stom G=G*, C=C", a HOPMHpYIOLIHe HEeHTe-
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