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5.3.6. Tlyaccomosckwit mpowecc. PaccuatpuBaercss  mocieosa-
TABHOCTL CAyuafifbIX COGHTHM, KaK0e H3 KOTOPHX MOKHO mpe-
CTaBHTL TOMKOM Ha OCH BpEMelH, a_ BCIO NOCAEIOBATENLHOCTh COGH-
THil — nOTOKOM Ciysailiuix Tvek, OGosnavkM depes v (1) wHcao co-
Gbirnit (cryuaiiusy Touek), nosBHBIHXCA ha mwrepsane (0, ).
TIpeAnoNoAH, 4TO WHCAO — COOWTHI v(f2)—v(f) Ha untepsate
(1, 12) He 3aBHCHT OT TOrO, CKOALKO COGWTHA H KOTZa MPOHCXOHAN
X0 yKa3aHHOro WHTEpBANa, T. €. OTCYTCTBYeT nocrencfictane. Mpeano-
TOKHM, KPOMe TOTO, YTO BEPOSTHOCTE MOABICHHS GOZee OLHOTO CO-
Guin ma uwrepnaie (f, i+-Af) mpn Af--0 yOhibaer Ghctpee, ueM
Af (HMeeT MECTO ODAHHADHOCTL), H YTO BEPOATHOCTS MOABASHAA O-
HOro cobuTas Ha mHTepyate (i, t++Af) pasha A(f)Af+o(Af). Torna
110

C He3ABHCHMBIMH TPUPAUIeHHAMH, MOA-
HHACMHI| 3aK0Hy pacnpencensst Tlyaccoria

Pl ) =Pl —v ()= = B _expl—Ath, .

k=0, 1, 2,.., (5.45)
rae

Ayt = fhdt, >0, (5.45a)

H HA3WBaCMHIl NYACCONOBCKILN.

TIpn GHKCHPOBANHOM  3naueHiH ! PEATHIALIH 1yacCOHOBCKOTO
npouecca — HeyGhibaiolie cTynenuathe QyHKIHE (6 c eHHHI-
HHMH CKAuKaMH b cayualinbie MOMeiTh Bpevenn (pc. 5.2). [lyac-
COHOBCKI TPOILECC — HeNPEPHBHEL 110 BEPOSTHOCTH, YTO He NPOTH-
BOPEUHT BOSMOKHOCTI CKAUKOB B OTACTLHBX peaiiaiisx

XapakTephcTiieckue (YHKIUH IyacCOHOBCKOTO npouecca H ero
nppaeris

615 1) =exp [A(0, 1) (exp (i)—1)], (5.46)

Ba(w; ty L) =exp[A (b, 1) (exp(iv)— 1)), (5.47)
H3 KOTOPHIX caeayer i oGuwas popayaa (5.33).

Mojienh nyacconoBCKOro mpollecca WHPOKO HEMOALIYeTCs B ecte-
CTBOSHAHHH M TeXHMKe, B TEODHH MaccOBOrO 0GCAVKHBAHHSA, B Teo-
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Mojieal, yaccomoBCKoro npoliecca WHPOKO HCMOLIYETCA B ecrer
CTBOSHaMIH H TeXHiKe, B TEODHH MACCOBOTO 0GCIYKHBAIHS, B TeO-
PH HATEKHOCTH, B SAEPHON (H3NKe H MHOTHX ADYTHX 00aacTAX.

5.3.7. Onnoponubiii nyaccononckwl nponiec. Hlyaccoroackiti po-
itece 00k0poOHpl (CTaIHOAPHH), ceAN HHTEHCHBHOCT: A (1) moTO-
Ka cobumhli — noctosumas bemsnna. Torza us (5.45a) caeryer

Aty t+7) =hr, ©=0, h>0 (5.48)

H, crexopatensho, [ex. (5.45)]

@ =P{v(E+9)—vO =k} =

99 ep(—d0, k=0,1,2,..

(5.49)
Ouiiovepnas 1 ABYMepHas XapaKTepHCTHUeCKHe (YHKIHH OHOPOA-
HOPO nyaccoloBeKoro npolecca

0:(u; 1) =exp[At (exp (iu)—1)], 0, £>0, (5.50)
©2(us; uy; £, 5) =6y (ituz; ) O (us; t—
=exp [As(exp[i (w+uz) | —1)] X

Xexp [A(t—s) (exp (iuz)—1)], £>s. (5.51)

()

Puc. 53, Tyscconoerh
oeee 7 7
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M5 (5.50) Haxomww cpelice Iajeise OAOPOHOrO MYACCONOBCKOND

npotiecca
M) = -2, (5 lumo=21, 652
13 (5:51) — cMelaNNLIi MOMENT BTOPOTO HOPAAKA

my (v () v ()

0s (i, ty; b, 9)|umumo =Amin s, 9.
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min(s, ).

. (5.5%)
Baverny, uto vovenTHas GyNKILIs BTOPOrO MopsAka (5.53) oanopod-
HOTO IIYACCOHOBCKOTO MPOeCca OTAHYAETEs OT KOpeAILHOHNOR BYHK-
win (543) BHKEPOBCKOTO MpOIICCCA TOJIBKO MOCTORNHNN  MHOKHTe-
aeM, XoTs yKasamiue cayuaiimbie mpoliecch (yaCCOHOBCKHR n Bi-
HepOBCKHH) CYUECTBEINO OTIHIAIOTCH Kak N0 BHAY OTAGIGHEIX pea-
aWsawii, TAK ¥ 10 pacnpeneeHHN nepostHoCTel

5.3.8." OGoGutennwA onwopomnbiit nyacconosckuii mpouecc. Cay-
waliinit npotece

n0="S5ut—1), >0, (554
=

Tile & — OMMHAKOBO pacnperenciiibie KeaapHCHMC cayuafiibie pedi-
unib, a @ (f—L) — eHHANBIL CKa40K B MOMENT f;, COOTBETCTRYIOUI
I-My CKaYKY OHOPOLHOTO NYaccOHOBCKOro mpouecca v(f) ¢ napaver-
poM 1, Hasomex oBoBuenbis 00HOPOOKbLs nyaccokoockus [16]. Pe-
anM3AIMANH TAKOTO MpOLeCCD ABASIOTCS CTYMERYaTHe QYRKWIM co
CayvailLIMH He3aBHCHMHMM CKAUKAMH B CIyUalliibie MOMEHTH BpeMe-
i (puc. 5.3)

Xapaktepicriieckas (yKilia 00OGILEHHOTO OHOPOANOTO myac-
conoexoro npottecea [16]

O,(u; )= exp (11O () — 11}, >0, 10, (5.55)

rie O (1) — xapakTepHcTHieckas GyHKIHS cayuaiiihx ckaukos &

Ecan cKauku eTepMHHUPOBAHH H paBiu  etunnue, To Of (4) =
exp(iu) 1 gopwya (5.55) cosnanaer ¢ (5.50)

Cpeanice aiaucitiie H CMeWaHHLL MOMCHT BTOPOTO MOPAAKA 060G-

IeNIIOr0 0AHOPOTHOXO myaccoHoBCKOTO Mpotiecca | 16]

mi{n (6)) =htm (&}, (5.562)
mifn(f)n(s)}=nmin(s, Hmi{E}. (5.566)
Hmes B Buny, 4T0 & DacnpeneieHH OIHRAKOBO, T.e. uto m{&]
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U Puc. 5.3, OGoGutens ny-
aceonosexi npotece
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1y (£} =b2, HETPYIHO 3AMTHTS, UTO yKasaHHHe BEAWTNH OTIH-
4AIOTEA 0T COOTRETCTRYIOWUIX REMINHH OANOPOAHOTO NYacCONOBCKO-
ro mpouecea . MnoxuTeasMn @ 1 b? [ew. (5.22) u (5.53)]
Kax n omiopoumsifi nyaccoosexnii npouece, ogoGumennstii nyac-
COMOBCKHIl ABASITCA CAYUalibiM NPOIECCOM C HE3ABHCHMBIMH MpHpa-

menmI
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