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3pech {€} ci=1,2,..., M, ... ecrb HaGOp raycCOBBIX CIyYalHBIX THCEN C
¢IUHUYHON JMCHOEpPCHER W HYJNEBHIM cpedauM. Anpo K ompenensieTcs Bbipa-
xeureM (9.20). F3MeHuB MHIEKC CYMMHPOBAHHS M MEPETPYNITAPOBAB WICHbI
B CyMME, MBI MOJIYYHM CJEIYIOIIee BhIPAXEHHE JJIA AACKPETHBIX NpHpalLe-
mmii ipE 06001IeHHOM OpPOYHOBCKOM JIBHKCHHH:
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Monw3ysck cooTHOMeHHEM (9.25), MO MOCNEIOBATENBHOCTH TayCCOBBIX
CITy4alfHBIX 4MCENl MOXHO COCTaBHThH IOCIENOBATENLHOCTD npupaiyenuil By.
3aMeTHM, 49T0 3TO MPHOIMXEHHE SKBUBAJICHTHO BBIYHMCIICHHIO CKOJIB3SIIETO
CpeIHEero, cO CTEHeHHOH BecoBo# (yHKuMeH, oT rayccoBa mpouecca. Ilo-
CKOJIbKY B CYMMY BKJIFOYCHBI JIMIIb M HEJTOYMCICHHBLIX BPEMCHHBIX IIIAroB,
TIp¥ ¢ > M TpHpAIUEHHs CTaHYT He3aBHCHMBIMH M B 3TOM NMPHOIMKCHEM By
HpEeBPATHTCA B TayCCOB NPONECC C He3aBECHMBIMH IPHPAICHUSIMHE. SICHO, 4TO
aJTOPUTM, KOTODBIA OmpeAenseTcs BbipaxenneM (9.25), HEIKOHOMHYCH, IO-
CKOJIbKY JIJI BHIYMCJICHAS KaXAOro 3HAYCHUsS NpHUpAlieHus By mpuxoaurcs
BBIMHCIIATE cyMMy nM unenoB. Mannens6pot [128] mpeanoxuin GeICTpBIA
AJITOPUTM MOJENHPOBaHHsl 0OOCILIEHHOTO TayccoBa HIymMad, OCHOBAHHBIA HA
BBIYACJICHHH C BECAMH CYMMEBI psila M2pKOBCKHX FayCCOBBIX NMEPEMEHHBIX C
YBENMYMBAIOLIMMHUCS KOPPEJIIMUOHHLIME BPEMCHAMHE M IPHOABIIEHMH BBICO-
KOYACTOTHOH KOMIIOHEHTHI, HMEIOIIEH MapKOBCKHE rayccoBhl cBoiicrsa. Ho
JUIS HAIUMX IeJed JIyqine MOAXOMUT OIMCAHHBIM BBIIIE AJTOPUTM, M MBI
YIOBJIETBOPHMCS MOJICTTHPOBAHACM HA YMEPEHHBIX METEPBAJaX BPeMeHH M.

VBeJgnYeHHe # HeoOXomumo g Oojiee TOYHOTO OIMCAHHUA IOBEXCHHSA
B, (1) Ha MaJBIX HHTEpBAJaX BpeMeHH (KOTOPOE 3[ECh HE OUCHb CYIIECTBEH-
HO) M [ WUIOCTPATHBHBIX nejieif Mbl NMOJIOXHIH 1 = 8.

Mpbi paccudTasit By mo rayccoBy mpomeccy ¢ 27 500 HesaBHCHMBIMA
[IaTaMH, B3 KOTOPBIX mepsble 2500 maros noxasassl Ha puc. 9.1. Ha puc. 9.4
MbI IPUBOAMM (PPAaKTAJIBHBIA IIYM, T. €. IpUpAIlcHUs By, onpeeaseMbie KaK
pasHoctb ABy (1) = By(t) — By (t — 1). /Ina oOGpraubIX GPOYHOBCKEX HpHpa-
mennit H = 1/2, ¥ mojyvyaeMBbIi IyM SBJSETCS I'AyCCOBBIM IIPOLIECCOM C
HE3aBHCUMBIMHA 3HAYCHHSIMH, KOTOPBIA OGBIMHO HA3BIBAIOT OeAbIM UWYMOM.
dpakTanbHEBIE MIyMBI, OKa3aHHBIC Ha pHc. 9.4, coorBercTBytoT H = 0,7 1
H =0,9. Ilpu ypennuenud H He TMPOMUCXOJHT CYHIECTBEHHOH NEpPECTPOMKH
nponecca. Oxuako Gosiee BHUIMATEBHBIA aHAIM3 IOKA3BIBAET, YTO MO Mepe



