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BBIYUCJIIEHUE MATEMATHYECKOI'O O’ KUJAHUSA OHEHKA
B3AMMHOM CIIEKTPAJIBHOM INIOTHOCTH

Paccmorpum X '(t),t €Z, r-mepHBIil cTalMOHAPHBIN B IIMPOKOM CMBICIIE €Ty~
gaiiublii porecc ¢ MX' (1) =0, teZ , HensBecTHOI B3aUMHOM CIIEKTPATHHON THIOTHO-
creio T (1), Aell, a,b=1r.

Hycts X,(0), X, (D),..., X, (T —=1) — T nocnenoparenbHbIX, HOZYUYEHHBIX Uepe3
paBHBIE TMPOMEXYTKA BpPEMEHU HAOIIOJEHUN 3a COCTaBISIQMICH Xa(t) rporecca
X"(t), t e Z. lpeanonoxum, uro yncio HabmoaeHuit T npeficrasamo BBuae 1 = LN
, tme L— wuwcmo wuHTepBanoB, coxepkammx o N HaOmogenud. Ha I-m
untepsane, cocrosuem w3 Habmomenmit X, (IN), X, (IN +Dy..., X, (I1+)N -1),
noctpouM  pacumpenHyio mepuomorpammy  Buia, ([M(A,1)=dY (2,1)d)N(4,1),
| =m., Aell, a,b=1,_r, rue Clall\l (ﬂ,|), a=1,_r, 3a7aeTcd COOTHOIIIEHUEM

1 (4N _
dY (A, =[2zN]2 S\ h ({t—IN)X,(t)e™,
=Y
rae hy (t) — oxna mpocmotpa aHBbIX.

C ucnonpzoBanneM MeToaukn A. bprmmunaxkepa [1] B kauecTBe OLIEHKH HEU3-
BECTHOM B3aMMHOM CIEKTPAIbHOMIINIOTHOCTH IIpoliecca B paboTe UCCIIEJOBAHA CTaTH-
CTHKa BHJIA

~ 27 « 275, 2y, 2715
B = LW, (- L) f0 (D), 1
an (1) Tl ab( T)ab(T) (1)

rae W,, (x), X &R, a,b=1r — cnexrpansubie okna, a f’ (1), A € I —ouenka B3auMHOM
CIIEKTPAILHOM IIMOTHOCTH, 331aHHAS COOTHOILICHUEM

fO ) =0 e, ue™,

a ¢, (u) = cov{X, (t+u), X, ()} s t,u=0+L... u a,b=1r.

B pabore BbIunCIIECH MEPBBIi MOMEHT OLIEHKHU (1) U MCCIe10BaHO €ro aCUMIITO-
TUYECKOE MOBEICHUE.

CIIMCOK UCIHOJb30BAHHOM JINTEPATYPBI
1. bpunnunxep, . Bpemennsie psabl. O6paboTka nanHbeix U Teopus / 1. bpunnun-
JoKep. — Munck : Mup, 1980. — 536 c.





