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Tounble acuMITOTUKN Lo-MaJIbIX YKIOHEHUH 11
KOHEYHOMEPHBIX BO3MYILEHUM TrayCCOBCKUX IIPOLIECCOB,
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01.01.05 — Teopus BepositHocTeit 1 Maremarnyeckas Crarucruka

Nccenenopanne Masibix yKJIOHEHHUH [isl City9aitHOTO 11porecca X CBOAUTCS
K uzy4enmo sepoarHocta P(||X|| < ¢), xorna & | 0. 3zecs || - || obosnauaer
HOpMY B KaKOM-HHOYIb YZOOHO BBIODAHHOM IPOCTpPaHCTBE. B auccepranuu
STUM IPOCTPAHCTBOM ABifAeTcss Lo, JIisi rayccoBCKUX MPOLECCOB THHUYHbBII
OTBET HMeET BUJ,

P(||X|| <€) = Deexp (— Be™*) (1 +o(1)), € = 0, (1)

C HEKOTOPBIMH MOJIOKHUTEIbHBIMU NocTOsHHBIMU A, B, D u BemecrsennubiM C.
OTMernM, YTO aCHMITOTUKM SKCIIOHEHIIMAJILHOIO THI YACTO BCTPEYAIOTCS
TaKzKe B 33/1a9aX CHEKTPAIHLHON TEOPUH U HX JOKA3aTeIbCTBO, KaK IIPABHIIO,
IIPeJICTaBJIsIET CEPbe3HbIE TPYAHOCTH. 3a9aCTYIO U3yvaercs 06oJiee JOCTyIIHAS
JorapucdMuIecKas acCHMITOTHKa, T.e. nosegenue InP(||X|| < ). B guccep-
Tallii PACCMATPUBAECTCA TOYHAS ACHMIITOTHKA, T.€. aCHMITOTHKS Buxa (1).

Ora 33/a4a HOCTABJICHA B KOHTEKCTE TEOPUH BO3MYILCHHUIL: H3ydaeMble B
JIACCEPTALIMA [IPOLECCHI SIBJISIIOTCSI KOHEYHOMEDPHBIMU BO3MYILEHUSIMA HEKO-
TOPBbIX "MOZENbHBIX" rayCCOBCKUX IPOLECCOB, JJIsi KOTOPBIX BCE HEODXOMM-
Mble XaPaKTEPUCTUKHU BBIMUCISIOTCS SIBHO, WK ouTu sisHOo. OHA U3 BaxK-
HBIX XaPaKTEPUCTHK — HABOP COGCTBEHHBIX 3HAYEHUIH KOBAPHAIIMOHHOIO Olle-
paropa. OCHOBHYIO pOJIb UIDAET NPUHIMI CPaBHEHUs JIU, B COOTBETCTBUH C
KOTODBIM, IIPH YCJIOBHU "acHMMNTOTHYECKOH Osm30cTu" COOCTBEHHBIX 3HAYE-
Huil BO3MYIIEHHON M HEBO3MYILIEHHOI 3a/a4, acuMIToTHKa Tina (1) coxpa-
HSAETCS ¢ TOYHOCTBIO 0 SIBHOI'O MHOXKHUTENsI. Hamo oTMeTUTh, 94To JaxKe Ijis
MOJIeJIBHBIX OILIEPATOPOB HAXOXKJeHHe COOCTBEHHBIX 3HadeHmil (a TouHee, ux
aCHMITOTHYECKOI'O IOBEICHNU ) SIBJIIETCS] HEPOCTOH 3a0a4eli, cM. HallpuMep,
raBy 4.

IIpexxne B smTepaType U3y4auCh MO0 OZHOMEPHBIC BO3MYILCHHUS, JIA-
60 BecbMa HYacCTHbIE CJIyYad KOHEYHOMEDHBIX Bo3MymieHuil. OmHa U3 3aciyr




FO.II. TlerpoBoit B TOM, 4TO OH& HPEIJIOKUIIA OOILYI0 CXEMY HCCJIEIOBAHHMS.
ITpexx e Beero, ona 06OOILIM/IA OHATHE HEKPUTHYIECKOTO,/ KDUTHIECKOTO BO3-
MyIIeHUsI Ha KOHEYHOMEpHBbIH ciay4ail. B coorsercTBum ¢ 3TO# Cxemoii, npu
HEKOTODBIX JOIOJHHUTE/ILHBIX YCJIOBHAX Ha BoaMyuienue (YciaoBue A) mwis
KPUTUYIECKOTO ¥ HEKPHTHYIECKOIO CJIy4asl BBIIUCHIBAIOTCS sIBHBbIE (hOPMYJIBI,
CBSI3BIBAIONIME ACHMITOTUKY MaJIbIX YKJIOHEHHUI J1Jisl BOSMYIIEHHOTO U HEBO3-
MYILLIEHHOro IpoueccoB. Takoil monxos Mo3BoJseT U3y4YaTh IIMPOKMI KJace
[IPOLIECCOB U BO3MYILIEHUH, HOMY/ISIPHBIX B TEOPHH BEPOATHOCTEH.

C mpyroii cropoHbI, €CTh BayKHbIC NIPUMEpHI, JJIS KOTOPHIX YCJIOBHE A
He BbIIOJHEHO. IlosToMy ¢ HUMU mpHUXOIUTCS Pa3bUPATHLCT MHIUBHLYAJIBHO,
g aux noKa3aTesbCeTBa ONUPAIOTCS Ha NpUHIUI JIHM, HO KOHKpeTHbIE BbI-
YHCJICHHUSA, HeOOXONUMBIE ISl OIPENEICHHS] KPUTHYHOCTH BO3MYUICHHSI, UK
IJI HaXOXKIEHUS aCUMITOTHKY COOCTBEHHBIX 3HAYEHHUH KOBAPUALMOHHOIO
olepaTopa, Kak MPaBUIo, NaJeKld OT TPHBHAJIBHBIX. 3HeCh Tpebyercs Tex-
HHYeCKasi U300peTaTesibHOCTh U GOraThili aHAJIMTHIECKHI apCeHal — OT Oc-
UMJIIMPYIOUMX MHTErPaJioB J0 CHEKTPaJbHONH Teopun audhepeHnpabHbIX
onepaTopoB. OCHOBHO 06bEM [UCCEPTALMU KaK Pa3 U MOCBSIIEH HCCIIeN0Ba-
HHIO Ba’KHBIX M HENPOCTBIX NIPUMEPOB, KOTOPbIE HE YKJIQIBIBAIOTCA B PAMKHU
ob1Iero MoIXoIA.

Juccepraiiysi COCTOUT U3 BBEICHUS, [ISATH [JIaB U 3aK/II0UCHHUS.

IlepBas rnaBa onuckiBaeT OOLIMH OAXOM K U3y YEHUIO MAJIBIX YKIOHEHHIA.
Bropas riasa Kacaercss Ba;KHOIO TeXHHYECKOIO BOIIPOCA — ACUMOTOTHKH OC-
LMJIIMPYIOIAX UHTETPAJIOB ¢ MEJJICHHO MEHSIIOIIUMUCH aMILIATYIaMU. DTH
Pe3yJIbTaThl IPUMEHAIOTCS JJIs1 HAXOXKICHUS MaJIbIX YKJIOHEHHUH B CJIy4ae, KO-
rJia cCOOCTBEHHbIE 3HAYCHUS KOBAPUALUOHHOIO OIEPATOPa, COLEPKAT MEIJICH-
HO MeHdIyocsa 106aBKy. TperTbs raBa nocesimeHa mnpoieccam Jlypbumna,
BO3HHUKAIOLIMM IIPH IPOBEPKE BHIOOPKH Ha NPUHAIJIEKHOCTh K HOPMAaJIbHO-
My, JIOTHCTH4YECKOMY, FaMMa pacIpelesieHusaM, pacupeneienusM Jlamnaca u
I'ymbenst ¢ Hem3BecTHBIME NapaMeTpaMu. B yeTBepToil rase mosry4eHsl TOY-
Hble aCHMIITOTUKH CIIEKTPOB KOBAPUAIMOHHBIX OIIEPATOPOB, a TaKxkKe TOYHAd
aCHMIITOTHKA BEPOSTHOCTH MaJIbIX YKJIOHEHUH IJisi HEKOTOPOIO KJIacca IPH-
HOBCKUX IIPOIIECCOB C UCKJIIOUEHHBIM TPEHIOM KOHEYHOro nopsixa. Pacmor-
peHHble B TPeThell U 4YeTBePTOil IVIaBe MPOLECCHl — HPUMEPbI CUTYAluu, HE
roauHsIOImecst obieil cxeMe nepBoii IiaBbl. B maToi riiase cobpaHbl BCIO-
MOTaTeJIbHbIE PE3Y/IHTaThl, 3aUMCTBOBAHHBIE U3 APYIUX HCTOYHHKOB.

B pabote mosyueHbI MHTEPECHBIE HOBbIE PE3YJIBTATHI 10 TOYHON ACHMII-
TOTHKE MaJbIX YKJIOHEHHUI JUJIsT KOHEYHOMEPHBIX BO3MYIIEHHMH IayCCOBCKUX
IIpoLeccoB: pa3paboTan obIuil TOAXOL K 3a/84€ U PACCMOTPEH PsJl BaXKHBIX

2




U NpeXKJie HelOCTYIIHBIX npuMepoB. Jluccepraims ybequTelbHO JEMOHCTPU-
pyer croco6rocts FO.I1. ITerpoBoii Kk camocrosiTenbHO# Hay4uHOl paboTe u ee
TEXHUYECKOe MaCTEPCTBO.

B kadecTBe 3aMeYaHHsI CTOMT OTMETHTb, YTO TEKCT AUCCEPTALMH BBIUI-
paJ1 661 OT 6OJIee 4EeTKOrO ONHMCAHUSI HOBH3HBI IIOJIyYeHHBIX PE3yJIbTaTOB BO
Begennn. Ilo Moemy MHeHmIo, nepes OnMCaHHEM MHOJIOXKEHUH, BHIHOCHMBIX
Ha 3aIMTY, CJIeJOoBaJIO OblI IPOBeCTH Ooslee JeTa/lbHOE CPaBHEHUE II0JIyYeH-
HBIX PE3YJIBTATOB C UMEIOIIMMUCS B JINTEPATYPE, C YKA3aHUEM IPHHIUAIHA b~
HBIX TPyZHOCTell, KOTOpbIe yIaJIoCh IIPeooJieTh. PasyMeercs, 3TH CBeICHUS
MOXKHO HalTH B OCHOBHOM TEKCTE€ IIPH BHHUMATEJIbHOM YTEHUH, HO ObLIO Obl
JKeJIaTeJIbHO coOpaTh UX BO BBEIECHHH.

Bropoe 3amevyanne oTHOCUTCS K ODOPMIICHHIO JUCCEPTALUMH. Y TBEPIKIe-
HMs Pa3HOIO TUIa (ONpELEsIeHus], TEOPEMbl U T.J.) B TEKCTe HyMepyloTcs
HE3aBUCHMO, 4YTO, Ha MOIl B3IVIfAJ, YCJOXKHsIeT yreHue. S Obl mpemJioKu
CIUIOIIHYIO HyMEPALHUIO, OOJIErYaloILy 0 IOUCK 110 CCHUIKAM.

YKa3aHHBIE 3aMEYaHUsI HOCAT PEKOMEHIATE/IbHBIN XapaKTep U He MeHSIIOT
00111l MOJIOXKUTEIHHOM OLUEHKH MPEJICTABICHHONU pabOThI.

PesynpraTel paboTsl CBOEBPEMEHHO U IMOJIHO OILyO/IuKOBaHbI. ABTOpede-
PaT IPaBHJIBHO OTPasKaeT COLEPXKAHUE JHUCCEPTALUH.

JluccepTaliust MOJHOCTHIO COOTBETCTBYET TPEOOBAHUSAM, IIPEbIBIISIEMBIM
KaHIUJIATCKUM [IHCCEPTALUSAM, & €6 aBTOD HECOMHEHHO 3aC/IyzKHUBAeT IIPU-
CyXJleHHsl Y4€eHOH cTelleHH KaHIuZaTa (DU3UKO-MATEMATHUECKHX HAYK IO
crnenuasibHocT 01.01.05 — Teopus BepositHocteit 1 Maremarnyeckas Cra-
TUCTHKA.
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