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HBIH Ipolecc ¢ He3aBHCHMbIMHU 3Hadernusmu {&}. IlycTh npupaimenue koop-
JUHATBI OPOYHOBCKOM YaCTHHBI OIPEHEAECTCS BhIPAKEHHEM

X(0)— X(t)) ~Elt —tol" (1> 1) (©.12)

JUIsL 1060t Tapel MOMEHTOB BPEMEHH ! H 1. 3necb H = 1/2 ana o6srMHOrO
6poynonckoro aBwxeHus. CooTHomeHue (9.12) CIYXUT ONpedeNCHHEM CAy-
yaiinoi Gynkyuu 1 TPAMEHAMO B MOMEHT !, HE3aBHCHMO OT TOF'0, H3BECTHHI
3HavYeHus X (f) B 6071ee paHHHEe MOMEHTHI BPEMEHH ! < I, uid HeT. COOTHO-
menue (9.12) yacro momommsior ycnosueM X (0) = 0, HO 3TO JMIUb &EJIO
ynobcrsa. Mimes omnpeneneHue, BRIpaXeHHOE COOTHOLIEHHEM (9.12), MOXHO
HalTH KOOpIUHATY X (f) mo koopauHaTe X (f,), BHIOHpasi CilydaiiHoe 9HCIIO &
M3 TayCccoBa PacCOpeReICHNAs, YMHOXast €r0 Ha HEKOTOPYIO CTeNeHb Npupanie-
HHSL BDEMEHH |t — f;| W CKIafgbIBas pe3yJbTAT C M3BECTHOM KOODAMHATOMH
X (t5). OTa mponexypa NMpEMEHEMA H OpH f < t,. OyHKOHS, OIpemeaseMas
cootHomieHHeM (9.12), HempephIBHA, HO OHA HE MMeeT MPOM3BONHEIX. Kak
crenyet U3 onpenenenus (9.12), ciyvaitnas dynknus X (f) umeer pacupeene-
uue (9.9).

M3 cootnomenns (9.9) BeITeKkaeT, YTO mpeoOGpa3OBaHHASA NEPEMEHHAS X,
onpenenseMas BbIPAKCHHEM

X() — X(t0)

X = )
V29t (|t = to] /D)7

IpH BCEX ! U {;, AMECT TrayCCOBO pacipeaesicHue BCpOHTHOCTCﬁ

px)= \/1275 exp(—%xz) 9.14)

C HYJIEBBIM CpE€QHUM 3HAYECHUEM U CAHUYHOM zmcnepcneﬁ.

9.13)

9.4. O606LWeHHOe 6POYyHOBCKOE ABUKEHUE

IonsTue 0606wennozo 6poyHoscKoz0 durncenus BBedeHO MaHIens6poTOM
yepe3 obobmienue ciydaifHo# ¢(yHkmmu X (f) myTeM 3aMeHBI IOKa3aTens
H = 1/2 B cooTHOIEHNsAX (9.12) 1 (9.13) Ha Mmo6OE ACHCTBHTEILHOE YHCIIO H3
untepsana 0 < H < 1 [134, 141]; pesynbtaT 060061enusa oGo3Hayaetcs By (£).
HelicTBATENBHO 0OOOIIEHHBIMH SBJISIOTCS CIy4ad, Korna H # 1/2, a ciaywaii
H = 1/2 cOOTBETCTBYET He3agucumbim TIPUPALIECHASM H ONHCHIBAET GPOYHOB-
CKO€ MOBWXKEHHE; B 3TOM Ciy4yac MBI OyIeT HCIOJib30BATh 00O3HAYEHHE
B(1) = B1/2 (®).

Ecnu B Berpaxernax (9.13) u (9.14) o6o3nayenne KOOpaMHATH TOYKH X (f)
3aMEHHUTL Ha By (t), To OynmeTt sicHO, 4T0 0600IIEHHbIH OPOYHOBCKHIA Mpomece
HMeEET HYJIEBOE CpelHee MpHpALIEHHE

<Bﬂ(t) - Bu(to» =0,
a ducnepcus npupawenusi V(t — t,) AMeeT BHL
Vit — to) = {[Bu (1) — BH(tO)]2> =29t(|t — 1) [T ~ |1 — 1, P, (9.15)



