JJemma 10.11. Ecin 6-mectuntit ky6 C,(z, 8) ynosjaerBopfieT
ycaosusim (10.30—32), To npm duKcHpoBaHHOH Mepe a(+) Ha
C.(z,0)

WT [e] =Y [e]|| <nrnV n, (10.41)
rie || T—Y|2=(T7—YN({T*—Y*")w;,(8), Tak uto Py[a€
eS?errle 0)co npu 1 < L.

JNoxka3aTeabCTBO. Bocmoss3yvemcs TeM, 4TO B §-MeCTHOR
napaMe TPH3AUMH W (9) =0, ©v/*=0/%. IToncrasum B (10.40) npe a-
crasaenue (10.33). Ciaraemoe

E.H [a] g;(0; 2)= H [o] P, (2|2)=0.
Tlocsie nepecTaHOBKH NMOPAAKA MHTETPUPOBAHUS KHMeeM
Y/'——gf:S o (A1) E[ln p(0; t) —In p (0, 2)] ¢, (0; 2).
P
[lpexcraBum Ttemeps pasHocTh JorapudmoB NJOTHOCTEH HHTEIPa-
Jom Pumana or sorapumuueckoil NpoOH3BOAHOH 10 OTPE3Ky, COE-
audsowemMy 0 u t, x(s)=(1—s)z+st, 0<{s<Cl. [locae eume oaHOH
NepecTaHOBKY TMOPSAKA HHTErPUPOBAHHSI TOJyyaeMm AJJIA MaTeMa-

THYECKOro OXKXHJAaHUs Pa3HOCTH JIOI‘apH(pMOB
1

E,[]=(tr—2%) S E.qx(0; x(s)) g;(w; Z)ds.
0
ITo npeanonoxennomy Br/AoYeHHI0o C,=Syan
P—zi—mrn<LE,[ [ —274nrn.

[TpouHTerpupoBas nocseanue HepapenctBa mo ky6y C, ¢ Mepoi a,
HAXO1UM

DY’ T +nrn, (10.42)
uto naet (10.41).

JJemma 10.12. [Tycts 6-mectnnlit ky6 C,(z, 8) ynosaeTsopseT
yeaousim  (10.30—32), B3Becr DG (F,), Pya, — conyrcrpyouiee
pacnpeneaenne. Torjga npu r<<n<<l1

VteC,(z, 8), f(ptipym])} [(PtI(Da)—
—VnBm)yr2—C (n)rt. (10.43)
[To HecMMMeTpHUHON TeopeMe KOCHHYCOB AJisi AMBEPTeHLHH, CM.
BHIIIe TeopeMy 8.5 pas caysas y=0

I (Pe:®Y< T (Pe:Py)+1(Py: D)+ KLIn (dP¢JdPy); ©—Pv>,
cp. dopmyay (27.51) B [34]. Bropoe craraeMoe HeOTpuuaTe/bHO,
M OlleHHBass CBepXxy

I(Py:O)<I(Py: D)+ (@:Py)=<KIn(dD/dPy), D—Pvy>.
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