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Halp¥MEpP K KPHTHYECKOH TOYKE JXHMIKOCTH, B KOPPEISIUOHHBIX (PYHKIIHAX
IUIOTHOCTH HOSABJISETCS KOMIIOHEHTA, KOTOpas HE COJACPXHUT HH MPOCTPAHCT-
BEHHOTO, HH BPEMEHHOro coGCTBEeHHOro Macmutaba. Benencrsue 3Toro cso-
6oaHas SHEPTHS CHCTEMBI COIEPXKHAT KPHTHYECKYIO KOMIIOHEHTY, KOTOpas
MIONYMHSACTCA COOTHOMIEHUIO rmonoOust Buma (2.13), u cTeneHHOE MOBEHCHUE
KOPPEJSIMOHHEIX (QYHKIMH CTAHOBHTCS HE HCKIIOYEHHEM, a IIPABHIIOM.

Yro kacaeTrcd BPEMEHHEIX DSIOB HabmrofeHumil, TO mpH OOCYXKICHHA
MeTona XepcTa Mbl yOEIWINCh, YTO €r0 IPUMEHEHHE KO MHOTHM €CTECTBEH-
HBIM SIBJIEHAAM OOHAPYXXHBAET, YTO OHH XaPAKTEPHU3YIOTCS HEPCHCTEHTHOCTBIO
Ha [IAPOKOM MHTEPBAJE BPEMEHHBIX MaciTa®oB. i MOAEIMpPOBAHHS
BPEMEHHBIX DSIOB, ONUCHIBAIOIINX TMONOOHBIE SBJICHHUS, MONE3HO 06OOINEH-
HOe OPOYHOBCKOE IBHXCHHE.

9.5. OnpeaneneHne 0606WEHHOro 6POYHOBCKOro ABUXKEHUA

Yrobsl riy6ke MOHSATE NPUPOAY OGOGLIEHHOTO GPOYHOBCKOTO IBYDKCHHS,
MOXHO PE€aJM30BaTh ITOT IPOIECC C IOMOILBIO YHCIEHHOIO MOJEMPOBAHHS
H MOJIyYMTh JAHHBIC, aHAJOTHYHBIE IPEACTABJICHHBIM Ha puc. 9.1 1 o6sr4-
HOro 6pOyHOBCKOFO ABMXeHHs. MaHnens6poT u Ban Hecc [141] onpenennnu
CryyaiHyro (QyHKOHIO By (f) ¢ HYNEBHIM CPEAHMM NPHUMEPHO CHEIYIOLIHM
obpazom:
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3meck I'(x)-ramma-¢yskums. COrnacHo 3TOMY ONpENEleHHIO, 3HAYCHHE
Cly4YaiHOM (YHKIMM B MOMEHT ! 3aBHCHT OT BCEX NpEIINECTBYIOINMX (B
MOMEHTHI ' < ) npupaiiesnii dB(t') 0OBIMHOrO rayccoBa CIydaiHOTO Ipo-
necca B(t) ¢ HyJEBBIM CPEIHMM M €OMHUYHON HUCHEpCHel.

O603Ha4enue dB(f) [1s CIy4ailHOH IIEpEMEHHOM CTAHOBHTCH IIOHSITHBIM,
€CJIM MOIMbITATHCS BBIMHCIATL HHTETPAJ, 3aMeHMB ero cyMMoil. C TeM 4To6b1
ANMPOKCHMHPOBATh MHTEIPal, BEIOEPEM €IMHHIlY M3MEPEHHII BPEMEHH TAK,
9TOOB! ¢ IPHHUMAJIO LETOYHCIICHHBIE 3HAYCHNS, H PA3CTHM KaX /bl €IHHIY-
Hblil MHTEPBAJI BPEMEHH Ha 71 MaJIbIX BPEMEHHBIX 1aros. Toraa nepeMennyio
HHTETPUPOBAHMA MOXHO 3allMCaTh Kak t’ = in, Toe i = — o0, ...,—2/n, —1/n,
0, 1/n, ... , t/n. Ilpupawenne dB(¢’') HCXOmHOTO TayccoBa IpoOIEcca C
HE3aBMCHMBIME 3HaYeHHAMH MOXHO TeNeph 3amucath B BHAe n~ /%€, rae &,
Teleph JUCKPETHAS TayccoBa cilydyaifHas mepeMeHHasl ¢ HyJIEBBIM CPEAHMM H
eMMHAYHOM ucnepcueit. MHoXuTenb n~ /2 nepen & yuuTbiBaeT nepeHOpMH-
POBKY OPOYHOBCKHX NPHpAHICHAN IIPH YMEHDbIICHAH MIATA [0 BPEMEHH (CM.
9.8)). Urax, MBI NOJNy4aeM CleAyroliee NPUOIHXEHHOE BBHIPAXKECHHUE:
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