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HaT [I0 CPaBHEHHIO CO CIIy4aeM GPOYHOBCKOTO IBHKEHHMS AHOMAJILHO BEJIHKH.
HeicTBuTeNbHO, OpH (PaKTaILHOM OpPOYHOBCKOM [BHOKEHHH JACHEPCHA
KOOPAHHATHI ONPEAENIeTCs COOTHOMEHHEM (9.15), u, ucnonbiys cooTHoIE-
Hue DifHmnTeiina B BEae (9.11), MBI MoxeM OmpelenHTs KOIPPUIMEHT
aHoMaJibHOH (pakTaNbHON AUGPY3HH BLIpaKEHHEM
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Takas anomManpHas THGQY3HS ATPaeT BaXHYIO POJIb B aHAIM3E OPOIECCOB
¢paxranbrOro mepenoca. OHa BO3HHKAET BO MHOIHX CJydasX, KaK, HANPH-
Mep, TpH PAaCCMOTPEHHM 3JEKTPHYECKOH HMPOBOMUMOCTH CIYYalHBIX Cpe.
CrenyeT mog4epKHYTH, YTO AHOMAJBHBIA XapakTep Auddy3Hn, ONMCHIBAEMOM
cooTHOIICHHEM (9.26), CBs3aH ¢ (QpaKTAILHBIME CBOHCTBaMH OiyXIaHui B
€BKJIMIOBOM OpocTpaHcTBe. Ecim Giryxnanue NPOHCXOAMT HA (PPaKTaIbLHOM
MHOXECTBE, MOIPYXEHHOM B €BKJIHIOBO HPOCTPAHCTBO, TO KO3(pdHUMeHT
mAdGy3un OCTaeTCs aHOMAJLHBIM, HO XapaKTEPH3yeTCs APYTHM IOKa3aTe-
JIEM CTENEHHOH 3aBHCHMOCTH OT BPEMEHH (CM., Halipumep, [2, 71, 202]).

Kak cnexyer u3 cootHomenus (9.15), HopMHEpOBaHHAS OHCHIEPCHS TIPHpA-
LIEHHH 3aBHCHT OT BPEMEHH 3ama3/bIBAHHSA ! KaK

V(t) = {[By(t) — By(O1*) /{BE (1)) = |1]*". 927
Benuuuny V() MOXHO OIEHHTH M3 3aBHCHMOCTEH, MOKA3aHHEIX Ha pHC. 9.5.
INonyyarommecs ¢ysknua V(f) npu pas3Hbix 3HaveHusx H OYeHL XOpOILO
aNNmpOKCHMHUPYIOTCA OXHAaeMBIM 3akoHOM (9.27). Ommako B pe3yibTate
HCOOJIb30BaHHs KOHEYHOH BeNWYMHBI M M KOHEYHOM IUIMTEILHOCTH MCXOJ-
HOTO 6POYHOBCKOIO IBHXXEHHS C HE3aBUCHMBIMH HPHPAINCHUAMH 3HAYCHUS
V(f), mony4yenHsle NPA YHUCICHHOM MOJEIHPOBAHAHM, OKA3hIBAIOTCS MEHBILE
OXHMIOAEMBIX TEOPETHYECKHMX 3HAYCHHH NpPH 3ama3[bIBaHMM Nopsaka ! > M
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PUC. 9.6. [Mucnepcus npupaieHuit ¢pakTaabHOM OGpoyHOBCKoH Gynkumm V(1),
paccyuTaHnoi mpu M = 700, n = 8 mpu ycioBun By (0) = 0. CIIOIHBIMA JTHHUSAME
nokasassl 3asucumocta V(¢) = |¢|*2 npu H = 0,5, 0,7 u 0,9.
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