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OueBHAHO, YTO 3TOT pAj HE CXOOUTCHA, 2 C HUM PACXQIHUTCA HpH &' > — 0 U
paTerpan B Belpaxenun (9.17). Dto rpyboe omnpenenenue ciydyaiHol (pyHK-
ma By (f) HeoOxomuMo 3aMeHHTh Ha QoJiee TO4HOE, HCOOJb3oBaHHOE Man-
nensbporoM u Ban Heccom [141]. Ilpn 3anannom 3HaveHnu By (¢ = 0)

__J_rjxu_ﬂwm. (9.19)
F<H+§>—m

3deck BMECTO IIPOCTOrO CTENEHHOrO SApa, KOTOPOE IPHCYTCTBOBAJIO B
onpeneneaun (9.17), nosensgerca MogudpUIAPOBAHHOE AAPO:

By (1) — By (0) =

(t—)f~12 opu 0<7<t,
K(t—1)= (9.20)
(-0~ 12 (=~ 12} mpm 1 <0.

Ipu ' » — o0 3TO AAPO YOBIBAET HOCTATOMHO OGBICTPO, YTOOBI BBIPAXKCHME
(9.19) noaxoasuM oOpa3oM ompeAeNsUIo Cily4aiHyo ¢yskmio By (7).

Cootromenne (9.19) uMeeT BHI OOIUETO YPaBHEHHS IHHEHHOTO OTKJIMKA.
31mech HE3aBHCHMOE TayCCOBO mpupatienne dB(t’), nMmeroinee 3HaveHHe 1 B
MOMEHT ¢’, B 6oJiee TO3/HAIM MOMEHT ! BHOCHT BKJIAJ B CMEICHHUE (paKkTaib-
HOM OpOYHOBCKOI# 9acTHIBI By (f), KoTOpLIH onpenensercs ¢yHKnneH oTKIH-
ka K(¢ — ') 4epe3 JMHEHHOE COOTHOLICHHUE.

Heo6branoe cpoiictBo dykmmen K (t) ~ 7~ /2 cocTonT B TOM, 4TO 3T2
cTemenHas (QYHKOAS He HMMeeT COOCTBEHHOTo Maciutaba BpeMeHH, HIIH
€IMHHLBI BpeMeHH. M3MeHss macmtab BpeMEHH HAa MHOXUTENb b, MBI
HOJIy4aeM CIEAYIOIUH macuimabuposannviii BUI cooTHomerus (9.19):

bt

__LT_JKm_ﬂ@wy (921)
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BseneM 3/1ech HOBYIO TIEPEMEHHYIO HHTEIPUPOBAHHUSA ¢’ = bl 1 BocHOJIB3yeMcs
CHEIYIOIAM Criamucmuyeckum CBOMCTBOM rayccoBa MpoIecca ¢ HE3aBHCH-
MbIMH Tipupamennsmu: dB(t' = bt) = b*/?dB(?). Ucnonp3ys Toraa COOTHO-
menne K (bt — b%) = b V2K (¢ — 1), NONYIHM BHIPAKCHHE

By (bt) — By (0) = b {By (1) — By (0)}, 9-22)

CIIPABEIJIMBOE B CTATHCTUYECKOM CMBICHIE TIPH cex 3HAUCHUAX b. B wactHO-
CTH, MOXHO ITOJIOXHTb ¢ = | U A¢ = bt ¥ IPHUITH K BEIBOAY, YTO MPHPAILICHAE
KOODAMHATHI (ppaKkTaibHOH OPOYHOBCKOW 4aCTHUIBI, PABHOE

By (At) — By (0) = | At|? {By (1) — By (0)} ~ |At}H, (9.23)

cmamucmuyecky iponopmuoHansHo | At| ¥, Otcroma cnenyer, uto aucnepcus
NpHpalleHdii onpeensercs cooTHoweHueM (9.15) ¢ 1, =0 uw At =1t —¢,.
KoneuHo, MMeHHO 3TOT Pe3yNbTAT 3aCTABNseT HAC NpennodecTs Wi By
ompenenenne (9.19).
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By (b1) — By(0) =



