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Pozenanymo Oesiki numanHa 3acmocy8anis Mooeni
JiHifiHUX eunaokosux npoyecie (nonig) wodo 3aday

posnisnasans  obpasie.  3Haiideno  eupaz  Ona
nYyacoHiecbkozo cnexmpy — cmpubkis  NiHitiHO20
8unaokoso2o  npoyecy  (noas) Y  3a2abHOMY

He2ayciebKoMy 8unaodky ma 008e0eHO ModCugicme
GUKODUCMANNA YiEl XAPAKMEPUCMuKu y areopummax
PO3NI3HABAHHA.

1. BCTYII

Jlimidimi BunmagkosBi mpouecu (JIBII) Ta mons,
BIACTHBOCTI AKMX JOCHDKSHO B [1], 3HaMmm mmpoke
3aCTOCYBAHHA SK MATEMATHYHI MOJENi Pi3HOMAHITHHX
in(opmaniiHux CHTHANMB Ta 3aBax [2, 3, 4, 5]. JIBII
(nons) 3 HEMEPEPBHAMH apryMeHTaMH € (yHKItioHeneMu
Bil CTOXaCTHYHO HENCPECPBHHX BHNAJKOBHX NPOLECIB
(nomiB) 3 HE3ANCHKHMMH NPHPOCTAMH 1  Xapax-
TEPH3YIOTHCA Y BiANOBIZHOCTI 3 KAHOHIYHHMH (popMaMHu
300pOKCHHA  XapaKTCPUCTHYHHX  (QyHKmiH  mux
posmominmie [6], cmextpamm cTpuOkiB. Posrmamy
BnacTuBocTed miel xapakrepuctukd JIBII mpHCBIYEHO
poboru [7, 8, 9]. Hasenemo Hedki pe3yNbTaTH LHX
JIOCTDKEHB.

2. JIBII (TIOJIST) TA IX CHEKTPH

CTPUBKIB
1. Ha #mogipsocTHoMy mpoctopi {Q S, Pr), ze
T cR - napaMeTrpHYHA MHOXHHA B EBKILIOBOMY
npoctopi, 3amano JIBIT

&)= T¢(f,:)d,,(f), teT, )
e {Ehn0)=0.Ple) = nl-c)=bre R} -

TNOPOKYIOUHHt TPONEC, TiMBGEPTOBHIl CTOXACTHYHO
HETCPCPBHHH BHNANKOBHN TPOLEC i3 HE3ANCHKHHMH
npupoctama'; ¢(r,7) - HeBHNAMKOBA wHCIOBA (yHKILis,

! Hac uikaBHTHME TiIBKH BHNIAZIOK TIOPO/DKYIOHOTO
npouecy 6e3 rayciBCbKOI KOMIIOHEHTH
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s axoi

oo}
j¢p(r,t)dxp(ri <o, p=12, e kp (‘t) -
-
KyMYJAHTHA (yBKIiA p-ro NOPAAKy mpouecy 7(7).

Toai, 3riano [9], cnextp cTpubkis mpouecy (1) y
(popmi Konmoroposa BH3HAYAETECA

Ke(xr)= T Tgoz (7,2)x

xU(x-zp(r,1))d;.K(2,7)
me U(y)yeR - omummuma ynxmia Xesicaiina,
K (z,7) - criektp cTpHOKiB NOPOMKYI04OE0 NPOLECY.
2. Ha #imMOBIpHOCTHOMY MpOCTOpI {Q, 3,Pr } , Oe

Tel - NnapaMeTPHYHA MHOXMHA B N- BHMipHOMY
€BKJIIJOBOMY MPOCTOPi 3 MHOKHHOIO CenapabembHOCTI
Ty ={fj,j =1,2,...,?j eT}, 33J3HO JiHIHHE BHIANKOBE

()

none

&F)= [olz.7)n() 7eRY, 6]
RN
ne 7(F) - rinmGepTOBE CTOXACTHYHO HEMEPEPBHE TOME 3

HE3AJICKHHMH  NPHPOCTAMH B RN,nsN, a

HEBHNAAKOBA (yHKIis ¢J(F,F)e LP(RN),p =12 mo 7
IpH BCIX (IKCOBAHHX 3HAYCHHAX 7 . 3ayBaKHMO, MO
ninifiHe BHNAZKOBE TMONEe MOXe GyTH moGymoBaHe i MpH

n = 1, 10070 MmO mNOPOMKYHOHOMY MpoLECY 3

HE3AJICHKHUMH TPHPOCTAMH.
Cnexrp crpubkiB nons (3) y dopmi Komrmoroposa

BH3HAYAETHCA

[+ 2}
Ke(xf)= [ [o?@F)x

-0 RN

xU(x-zp(7,7)M ;7K p (2, 7)

ze Ky (2,7) - cnexTp cTpuGKiB MOpOMiyIOUOTO MONA 3
HE3a/NCKHHMH MpupocTamu. Ixrerpan (4) posymiersca
AK inTerpan no mipi 8 R” . "

3. CIIEKTPHU CTPUBKIB B
3AJAYAX PO3III3HABAHHSA

)
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3 supasis (2) Ta (4) BEAHO, WO CUEKTp CTPHOKiB
JIBII (moms) € XapakTePHCTHKOK, INO MiCTHTH
md;opuamm NpO MOPODKYIOYHit mpowec (Nojie) Ta Aapo
inTerpansHoro sobpaxenHa. Jlo pevi, OCTaHHE Hae
GiswaEmit  3micT  iMmynecHOI mepexizmoi  pyHkuii
NiHidHOI CHCTEMH, HA SKy BIUIMBAE MOPODKYIYHH
nponec (mone).

Tobro 3mina Oyms-sikoro 3 mapamerpis sgpa abo
NOPO/DKYIOHMOr0 mpouecy (mond) BimmosiguuM obpasoM
aMimioe cmextp crpubkis. Iled  ¢axr Moxma
npoimocTpyBatd rpadikamu cnexrpy Crpubkis Tax
3BAHOrO EKCNOHEHIIHHO-CcHHyCcHOro mymy (ECILI), sxuit
MO0 CTALIOHAPHOrO BHMAAKY AocaimkeHo B [9]. ECII
— ne JIBII sarasazy (1), Aapo AKOro BH3HAYAETHCA

o(r,t)=pls)=7- e"ﬁ’sin(&y.’(s), s=t-1,5eR,

a MOPOMKYHYHM € OJHOPIIHHI y3araJbHEHHH NpOLEC
Ilyacony 3 eKCHOHEHUIHHOK IUIOIMHOK PO3MOILTY
CTpHGKiB, skl Xapakrepusyersca napamerpam (b, 4).

K(x,0.5)
K(x1) o5~ -
K(x12)
: | |
-2 0 2 4 6

Puc. 1. 6=2, A=2, b=3, =0,5; 1, 1,2.

4 T
K(x2)
3&3) -
kx4
0 /i/‘
-5 0 5

X

Puc. 2. p=0,5, A=2, b=3, 6=2; 3; 4.

BUCHOBKU

JIBIT i mons MOMKHO XapaKTepPH3YBATH HE JHIUE
GysxuismMu  posmominy ab0  XapaKTEPHCTHYHHMH
QyHKIIAMH, a BHKOPHCTOBYBaTH #pa IHTErpaibHHX
300paxens (1), (3), Ta XapaKTEPHCTHKH NOPOHKYIOHOTO
npouecy (nmoJd), 30KpemMa, CeKTPH CTpUOKIB.

Buxoasym 3  OZHO3ZHAMHOCTI  NPEACTABICHHS
XapakrepucTH4HOI (QyHKmil Ge3MekHO NOMLIBHOrO
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pO3noAiTy napamMeTpamMH il KAHOHIYHOTO 300paXKeHHA (B
HAOMY BHIAAKY AAPOM Ta CHIEKTPOM CTPHOKIB), MOXHA
3poGHTH BHCHOBOK NP0 MOMUIHBICTS BHKOPHCTAHHA IHX
napaMeTpis B 3a/1a4ax po3mi3HABAHHA 00pa3is. JIpyraMu
cnoBaMH, mpH noOyAosi amplmds poanisnanam
3aMiCTh BiHOMICHHA NUAUTBHOCTI MIp CaMHX nponecm
(noxnis) BHKOPHCTOBYBATH BiJHOIICHHA LIHIBHOCTI Mip
NOPODKYIOYMX npouecis (nmonis). IIpaBoMipHICTS Takoro
BHCHOBKY 0asyersca Ha Teopemi 2 [10].
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