Jlemma 9.6. Beaxkas apauTtuBHas — Qyukuus  R(-) Ha
(R, &) c xoneuyroi#t HopMmo# (9.33), sABASETCH CUETHO-aAAHTHBHLIM
3apsAa0OM OTpaHWYeHHOH BapHalUH, AOMHHHDYEMBIM BepOATHOCTHOH
mepo#i P. Jas pacnpefieenui epositocTefi R(-)=Q(-) unrerpan
(9.33) cBoauTcs K uHpopMaluonHoi# sHepruu (8.27), a aas pasuo-
creit R=Q—P —x ausepresuun Karana 2D3(P, Q) [5].

Onpeaenenue 9.2, Byaem HaswmiBath ceme#cTso {Py, t€0}
FD-0upppeperyupyemoir npu t=0, ec/m CylleCTBYIOT TakHe 3aps-
Al R;(+)=P; (-|t)]¢—p KOHeUHOH MecCTHOI HOpMbI Z'?(P,) (cM.
9.33) ), uto B HeKoTOpO# okpecTHOCTH 0400, U, <=0.

1Pt (1)—Po(-)—(—=)R;(-)le=0(lt—0l). (9.34)

Samenanue. . DopMalbHO MBIl He BKJIOUAEM B OnpeleeHHe

tpeboBanus Vt€O,, Py« P,. OHO BHTeKaer u3 ycaoBus (9.34), Tak
Kak || (F—8) R [lo<<oo, [[Psflo=1.

Bameuanue 2. Ecm cemeiictso {P,, 160} Z*-ubdepen-
mpyemo mpu t—g, T0 TakoBO ke cevefictzo {27, t€0), npuuem
(PY ¢ PR 18)) e=N (P (-10), Pit- [8) )0

Teopema 9.7. Ilycts cemeiictBo {Pi, /<<t <0’} LP-nud-
depennmpyemo nmpu t=0. Toraa mias moboit cratHCTUKH [ (w) Bbl-
nosHena JuaeMma: Ju6o Egff (o) —0P= 400, gubo cpennee
m(t) =E;f(w) cymecrsyer B okpectHoctd 0, apuddepeHupyemo
no t npu t=0, u A9 NPOHU3BOAHOH  CHNpPaBEAJHBO  HEpPaBeHCTBO
(9.11)

VeeR, |m'(0) |><I(0) - Eof] (0) —c]*.

3ameuanne. Ecm [@)=|Poli=0 u Es[f(0)2< o, T0
m’(8)==0, u Hepaseucrno (9.11) He HaknagsiBaeT Orpanude:nuf
Ha Vare f (©).

AnajornuHasi gujeMMa CIpaBei]nBa U JJs JIOOBX PaniOMH3H-
DOBaHHBIX TpaBHJ OlleHMBaHMa napamertpa t, cM. 3aMeuanne | X
tTeopeMe 9.2. YtBepxkaenue (9.18) caexctsust us Teopemn 9.2 aas
HECMENIEHHBIX OUeHOK f(w)

Varof (0) =[1(0) ]
BHTIONHSIETCS Ge3 Kakux JaH60 oroBopok. Heobxonumoe u mocrartou-
Hoe yc/aosHe npeBpauteHus (9.18) B paBeHCTBO TpaHCQOpMHpYeTCs
B yCJOBHe [/l IJOTHOCTEH
Q' Po(Q7)=1; VoeQ’, g(0)—0=
=[1(8)]7' (dPs"/dPs) (v). (9.35)

B Teopeme 9.7 He mpenmnoJiaraercsi, 4T0 CeMelCTBO BePOSITHOCT-
HblIx Mep Py 3afgaHo AuddepeHuupyeMbiM npu t==0 cemeHdcTBOM
mioTHocTelt p(w; t) mo KakoH-nu60 AOMHHHpylomlelt Mepe. Tem
He menee, u3 (9.35) ypaerca (cm. [34], cp. Takxe [197]) BoiBecTH
aHaJior Teopemsl 9.3 B caenympoledi popme.
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