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UCCJIEJOBAHUE ACUMITOTUYECKOI'O MOBEJEHUSI MOMEHTOB OJIHOM
OIIEHKHM CIIEKTPAJIbHOM IVIOTHOCTH

B.E. Konoéac, 4 xypc
Hayunwiii pyxosooumens — E.H. Mupckas, k. ¢puz.-mam. n., doyenm
bpecmcexuii 2ocyoapcmeennviii ynusepcumem um. A.C. Iyukuna

IMycts X' (:t € Z — I -MepHbIii JIeHCTBUTEIBHBIN CTAIMOHAPHBIM B NIMPOKOM CMBICIIE CITyYaiHBIiH
npouecc, ¢ MX, (:z 0, B3amMmHOI KOBapHaunoHHOH GyHKumMed R, (-:: MX, (+ T}(b (:t, Tel,
HEHM3BECTHOW B3aMMHOM CIIEKTPAIbHOMN IIOTHOCTBIO f @;/1 ell, I]= I»7T; n]a, b=1r.

Iycts X, (0), X, (@) ,..., X, (T =1) —T nocnenoBatenbHbIx, MOTYyIEHHBIX Yepe3 PaBHBIE MPOMeE-

KyTKH BpeMeHH Habumonenuii 3a cocrasmsiomeii X, (t), a=1r, npouecca X ' (t),t € Z. B kauectse

OLICHKHU HEU3BECTHOH B3aMHOM CHeKTpaJ'IBHOfI IJIOTHOCTH paCCMOTPHUM PACIIMPCHHYIO ICPUOAOTpaMMy

1,€ =d] €9, €, ()

rac d;— (l) 3a1a€TCs COOTHOIICHUEM

4 (4) = {252_3 h: (t)}

HccenenoBaHbl MOMEHTBI CTATUCTUKU |;b (Aya,b=1r, 1<Il.

|
N |-

> X, Oy @ @)

Teopema 1. Jlns no6bix Touek A, A, € [ xoBapuaumst pacmmpennoii nepuonorpamme (1) umeer
BUJL:

-2
j T-1 T-1
cov i, €11, € 3 27Z'|:z:h-|? (j S G ] Fas, €+ A bty = Ayt = 20 X
0 0 3

t= t=

x Dr €y, 1y, s Bﬂldﬂzdﬂa + jfalaz (§T - 4,v-1, ijfblbz (JEDT €+, u+ 2, B:u"'
I1 I1
+ Ifa1b2 q@T C-4,v+4, ijfmla2 (‘@T €+, 112, Bﬂ,
I Il

rac

T-1 -1
D, %vﬂz:ﬂszz{eﬂjzhﬁ(j o € 97 €, O €ty Or €y 1, + 11, (3)
=0
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-1

T-1
@T ((l y/: |:27Z.Zh'|? (j ¢T ((QT q,’ (4)
t=0
a @ ((: 3a4a€TCA COOTHOIICHHUEM

or & = Zh G*, (5)

~

a,,b,a,,b,,= 1, r, alblazbz Ql, I, [ - CEMMUHBApUaHTHAs CIIEKTPajbHas IJIOTHOCTh YETBEPTOIO

HOpsIIKA.
Hoxasarensctso. [0 onpenenenuro kopapuauu

T-1 -2
cov '{blﬂl/ azh, QZ MITblqj/azbz @2/ MITQQ]-MIazbz q'2/ |:27Z'Zh j
t=0

Sh € B QB ¢ B  §7¢ 30 m A, (X, ¢ X, G X, ¢

ty,ty,t3,t,=0

MR, X, CN A, ¢ X, ()

YuuteiBas onpeacJICHUE CMEIIAaHHOI'O MOMEHTA N-TI'0 IMOopsAJaKa, 3aluieM
-2

cov I{bl(ﬂ’l)' azbz(ZZ) }[Zﬂi hy (j Zh (1DT ¢ DT (ZDT L A X I«1_t221+“‘_t322:><

tty byt =0

X I1a1b1a2b2 Gttt :_ M, .t E"ap2 G.t, :]

YuurteiBas COOTHOIICHUA, CBA3BIBAIOIIME CMCHIAHHLIC CCMHUHMHBAPHAHTHI W CMCIIAHHBIC MOMCHTHI,
MOXXEM 3aItucaTb

-2
™ ~1 <« \ -i - +
cov '{Lbl Q‘lyl;bﬂ @2 /j |:27TZ h-lg (j Zh (1DT ‘2 DT (3 DT (4 “eid t3)’2/x
t=0

t,t,ta,t4 =0

_ 2 14
x l:a1b1a2b2 Gttt :+ R, G, Bblbz G t, :"' R.p, Gt Bblaz Gt :_ {Z”th (j ZhT (13<

tty bty =0

o o - -t h+ G-t Ly ~
Xh ( DT (’iDT (4§ « D )Calblazbz (1_t41t2 t t +Raa (1 S/blb ( t4/+
+Rab ‘1 t4/b1a (2 3/

O0o03Ha4YMM cllaracMbie. B IMOCHCIHEM BBIPAKECHHUU COOTBETCTBEHHO Al’ A2, A3 TOF,[[&, HUCIIOJb-

3ys IpefiCTaBlIeHUE

Coe €7 = [ jf ¢, .. 467 di.di,,

T € Z, ] —1,n 1, a; —1,I’, ] _1,n JUIL CMEIIAHHBIX CEMHHMHBAPMAHTOB YETBEPTOrO IOPSJIKA,

HNMECM

~

T-1 2 14 \iij(j‘tw - - - -
{2”20!13(0} S [ foron €088 B €5, € B €

ty.t b s =0 3

xe | €I Ch 2 dR dB,dB,.

MeHsist NOpsIOK CyMMUPOBaHHUSA U MHTETPUPOBAHUS, U UCTIONB3YA (5), MOTYyIUM
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T-1 -2 T N 71 N 71 N
= [&rz hf(t)} 1] Facss «fl,ﬁz,ﬂgze"”f% (n)Ze'%MhT (t2>ze"63”wm (t;) x

xZe"‘”ﬁﬁWh (t,)dB,dp,dp; = Hf Fanse, Bur B2 s G O = 2o 9r 6, + 20 9 B3+ 2 X

t,=0

X @+ By + Py + A gﬁldﬁzdﬂs-

CremnaeM 3aMeHbI IEPEMEHHBIX HHTEIPUPOBAHUS: Ly = 1 — A, i, = B, + Ay, ft3 = B3 + A, Torna

T-1 -2
A = |:2”Z ht (t)} H_[ fa1a2b1b2 €+ Ay =2y, 15— 2y O € 9r €ty 9r € X
t=0 i

0 € + py + g gﬂldﬂzdﬂ3'
Ucnonszys qjopMyny (3), momryanm

€ ,Z h C
A = Uj aga b, €+ Ay =y s = Ay ET €, 1y 1 B:Uld:uzd:us
Cr (Z heqY I

= 27{2 he (j h? (Jﬂ Faab, €+ Aty = Aoty = 2 EjT €, 15, 15 Bﬂldﬂzdﬂy
]—[3
PaccmoTtpuM Bropoe ciaraeMoe

T-1 2 14
A, = {27[2 hT2 (t):| ZhT (1hT (2 DT (3 DT (4 N Q tajbe:llaz (1 3~ blbz (2 by
t=0

ty,ty ,t3,t4=0
Hcronb3ys cBs3b B3aMMHOW KOBapHALMOHHOW (YHKIMH U B3aMMHOW CIIEKTPaIbHOHN MIOTHOCTH, IO-
JIy4uM

T-1 -2
:|:27[Zh1?(t):| Z hT tl hT t hT t h-|- t e -t A-tty 4 J'.I:aaz(v)elvt1 ty dv x
t=0 t,t t5,t,=0

i ty—

Xjfblbz e d
il

Memnss TMOpAAOK CYMMHUPOBaHUA U UHTCTPUPOBAHNA, UMEEM
-2
T-1

Az = '[J‘ falaz v fblbz M I:ZEZ_hTZ(t)} ZhT(t )el(v il)qzh_r(t )el(,quji)tZ y

xz h, (t,)e™ (%) 2 h (t,)e”“"**"dvd .

t,=0

I/I3 (bopMyn (4) u (5) cienyet

T-1 -2
A, = H fos (/jblbz ‘l%Z”Z hy (t)} ¢ €4 ET ¢+, éT L ﬂ‘lET | dvdu =
12 t=0
= _[falaz (’i(’_ﬂq"/_/lz B‘/J'fblb2 ﬁ@(l"‘ﬁuﬂ'*'iz B,U-
[1 [1
Amnanoruuno nokaseiaercs A,. Teopema jokasaHa.

Teopema 2. Ecnn ceMumHBapuaHTHasl CIIEKTpaJbHAS IUIOTHOCTh YETBEPTOTO MOPSAKA OrpaHUYEHA,

dyukuus h; (t) sBnsercs orpaHnYeHHOM, IMEET OTPAHUYEHHYIO BAPHALMIO U
S R )] <0,
U=—0
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rae a, b :]? , 1
.[[ﬂ@T €. 1y, 1 E’ﬂldﬂzﬂs <D<,
l—[3

to i A, + A, #0(mod 27) nonyunm
lim cov §, (1), 17, (%) 30.

Jloka3aTensCTBO aHAIOTUYHO JI0Ka3aTelbCTBY TeopeMbl 4.9 paboTtsr [1, ¢.129].
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