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TMOKOJICHUH COCTOHT U3 CJ'IC}IyI’OIIICI‘O ynopmo‘lemioro nEpeYHA Mep:
My = (P} 25" = Ho Mo Mo Mo Holts» Mo By Hos Mo g By,
HiMoHos HiHolis Ky Hos By Uy Ky

IMpu ganbHEHMMX UTEpalMaX 3TOTO MpoNecca NOTydaloTcs Bee 6oJiee KOpoT-
KHE OTDPE3KH, COMEPXKallMe Bce MEHBIIYIO JOJIO MmojHoH Mepbl. Ha puc. 6.3
TNIOKa3aHBI Mepa Ji(X) AYEHKH, PACTIONIOKEHHOH B TOUKE X, H MeEpa

x. 2"

Mx)= Y (6.6)
i=0 :

ans obnactu [0,x] mocne 11 urepanmii MyIbTHIUIMKATHBHOTO IMpoIlecca.
3neck x ykaspiBaeT MHJAEKC sueiku i = x-2". Mepa M(x)—ckeilmunHrosas B
TOM CMBICJIE, 4TO JIEBas MOJOBAHA (GUTyphl HA puC. 6.3 moayuaeTca U3 Beel
¢duryps! M mpaBas IOJIOBMHA IOJy4aeTcd U3 Bced (GuUrypsl C NOMOLIBIO
cooTHomeHuHR (cM. Takke popmyiy (10.10))

Mx) = { pPM(2x)upu 0 < x < 1/2,
“lp+ (1 =p)MQRx—Dmpr12< x< 1.

CootHotuenud (6.7) onmuceiBaioT aggunnoe npeodbpasosanue Gyaknmu M (x).
C 3TEM NOHATHEM MBI noApobGHee NO3HaKOMHUMCS B T 10.

ITocne n mokonenuii MBI nojydaeM N = 2" suyeek, NEepEHYMEPOBAHHBIX
mocnenoBaTenbHo uHAekcoM (=0, ..., N — 1. Jlnuna i-i sueiikd paBHa
8,=2"", a Mepa, WA JOJIsl NONYJIAIAA B i-i sueiike, paBHA W, = phpf ™",
k—umcno Hyneit B nBowuHOH Apobu, mpeAcraBistomed umcno x = i/2". B
3TOM HETPYIHO YOeIWTHCS, €CIIH 3aIHCATh HHAEKC SYCHKHA | B BUJC 080UUHOI
opobu:

6.7)

x=i2r=Y 27, (6.8)
v=1

«3HaKW», WIH «IHPHY, €, IPAHUMAIOT TOJNBKO ABa BO3MOXXHBIX 3HaYeHus: 0
wm 1. Hanpumep, B TpeTheM MOKOJICHHH TiepBOil sueiike (i = 0) cooTBeTCT-~
ByeT asouyHasi Apobs 0,000; selike ¢ i = 1-mpo6s 0,001; cnemyromeit
saeike — apo6s 0,010 u, HaKoHel, nocieanel sueiike ¢ [ = 7—-xapobe 0,111,
JI71s 3ammcH Beex sieeK B 7-M MOKOJIEHHH HeOOXOMHMBI ABOMYHLIE APODH C A
3HAKaMH IIOCJe 3amAToMH.

Ha puc. 6.3,a noka3aHa Mepa sfueek, nopoxjaeHHas B 11-M mokojenuu
MyJIbTHIUTHKATHBHOTO mpouecca ¢ p = 0,25. Kak BuaHo u3 puc. 6.3, a, cymie-
CTBYeT OJHa sueiika ¢ Haubomnpbmed mepoir (1 — p)", 11 syeex ¢ Mepoit

(1—=py'p' u t.a. B obmeMm caysae npu E=k/m u k=0,1,...,n
CYILIECTBYET
n n!
N = e N
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sTYeeK ¢ MepoH
e = A"E), Tme AE) = popf 9 =pi(l —p)' . (6.10)



