4°. KacareqpHble NPOCTPAHCTBA B MOMEHTHOM MpPEACTABJIEHHH
(10.1) B 6au3kHx Toukax — OJH3KH, T. e. IpPH X, y, Zz—>0 B HeKo-
TOpOR MaJoft okpecTHOCTH O,CO omnpegeseHbl W CXOASNTCH  HH-
TerpaJn

VJj, Euq;(0; X)>E4q; (0; 8)=0, (10.3)
Viik, Egq;(0; X)gple; ¥)>Egq, (035 8) 9. (03 9), (10.4)

raze  ¢;(0; t)=(dR/dP,)(0)—upoussondas Panoxa— Huxouma
sapana R(-)=~P;(-|%), coBmanaioulag a7 <«XOPOWHX> CeMeiCTB
€ TpoHu3BOAHOHN OT Joranudvuueckofi QYHKIUH TpaBLOTIO L0 6GHs.

3ameuanue 1. CpofictBo cemeficTBa OHTL Z'?-H. n. coxpa-
HAeTcs NpH Jo00H ero B3aHMHO OJHO3HAYHOH HeNpepHBHO AHDde-
peHnHpyeMoii mepenapaMeTpH3altn ¢ AK0OHAHOM, BCIOAY OTIHUHBI Y
OT HyJS.

Gameuyanue 2. CpoiictBo cemelictBa & Obith £@-H. A. Ha-
caenyeTcss NpH nepexoje K TeH30DHBEIM cTemedsm PN, Ilpu atow,
coryiacHo TeopeMme 5.2,

N’ N’ ! !
(P; ©):.P; 08))e=N{(P;0),P;0) )0

[Tepeuncaum HekoTOpHE BaXKHefluWe CJAEICTBHS, BHTEKAKOMuUe
H3 ONpeaeeHus.

JJemma 10.1. Ecau {Pi, téB=R"}=PcCap(Q, s£) ectb
F2.n. f. ceMeHCTBO, TO:

1°. Bce BepositHocTHBle Mepul Pi (-) cemeifictBa & B3aumHo ab-
COJIIOTHO HeNpepbIBHHL.

2°, Ilpu kaxaoMm 96O PP (Pg)-HOPMS TPOU3BOAIBGIX 1O (PHKCH-
posatHOMY HampasseHHIO &/P; (- |f) B OKPeCTHOCTH @ OTPaHUUEHH!
U HenpepsiBHH 8 O:

Vi, ([P (1O [ [IZP; (- 10) .
3°. Ilpu xaxaom A€st dynkmus P(A|t)=P:(A) nenpepunHO
nuddpepennypyema BCroAy B © u sanb0 TOXKAESCTBEHHO paBHA HY-
J10, au60 BCIOAY OTAHYHA OT Hyasa. B mobo#i Bhinmyksoit obaacti
0c®, t, 060 cnpasensiuBa gopmyra Heworona—Jleilbnuya
1

P(-1)=P( |0+ | (¢/—0) P} (- | x €D ds,
0

rje MHTErpal MOHUMAETCd Kak Tpexe/] PUMAaHOBBHIX CYyMM AJH He -
npepuiBHLIX QYHKUHM

(¢ —e)Pj(A|xE), xE=(—E)0+EL,
NpHYEM B MaJoil OKPECTHOCTH 0 3TH CyMMHl cxonstcss B £ (P,)-
HOpMe, a Takxe aHaJioTHYHas (GopMmyJaa AJs JorapHpmoB
1

P ¢A[t)=In P (A[g)+ | (/) Exxyr, ) 4 (@3 x €)) d&.
. 0
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