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XE MCTOJaMH, YTO H BBILIIC, U MBI IMOJIyYa€M BBIPDAXCHHC
1 ( [X(n-X (to)]2>
—F—Xp| |
VATD |t — 1, 42|t — 15|
KOTOPO€ YAOBJIETBOPAECT COOTHOIICHHIO ITOAOOHA
PP [X (b)) — X (b1g)]) = b~ 2 P(X () — X (1,)). .10
3Has pacnpeacii€eHAe BEPOSITHOCTH KOOPAHUHATHI HaCTHUIIBI, MOXXHO HaWTH

CJICAYIONIUC BBIPDAXKCHHS IUIS CPCOHETO 3HAYCHHUSA KOODAWHATHI U €€ OHUCIEP-
CHH:

P(X () — B(ty) = 69

(Xt)— X (L)) = Oj? AXP(AX,t —t))dAX =0,

X0 —X(1))> = | AXPP(AX,t —t)dAX =29t — 1|, 9.11)
rae X (t,)—KkoopaMHATAa YacTHIBI B HEKOTOPHIH HAYALHBIA MOMEHT [, a
AX —npupanienne xoopauaaTtel, AX = X (1) — X (¢,).

KoopaunaTta 6poyHoBckoi yacTunwl X (f)—cayuaiinan ¢ynkyus BpEMEHH
t. Burep [218] ciueayrommmM 06pa3oM BBeJI ClIy4aiHyI0 GYHKIHIO, OACHIBAIO-
1yio OpOyHOBCKOE [BKeHHe. PaccMOTpHMM craHgapTHbIi rayccoB Ciydaii-



