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SAIAYA

[Iycrs X; - cranmoHapHblil B IIUPOKOM CMBIC/IE, HEIIPEPBIBHLLA B CpeIHeM
kBajpariuanom npotecc. F(t) = E|X; — EXy|* upu t>0, F(t) = —E| X, —
EX,|* npu t<0. dokazars, uto F(t) HenpepbiBHA.

PEIIEHUE

PaccMmorpum QyHKITHIO F(t) IIp¥ HEKOTOPOM TPOu3BoJibHOM ¢ > ().

F(t) = E|X; — EXo|* = E(X; — EXo)(X; — EXo) = E(X; — EX; +
EX,—EXy))(X;—EX;+EX,—FEXy) = BE(X;—EX))(X;—EX;)+E(X;—
EX,)(EX, - EXo) + BE(EX, — EXo)(X; — EX;) + E(EX, — EXo)(EX,; —
FEXj).

[TepBoe cinaraemoe B JJaHHOM pPa3JIOXKEHUU - KOBapUAlMOHHAST (DYHKIIMS

K(t,t), BTOpoe u TpeThe paBHbI HYJIIO:

E(X; — EXy)(EX; — EXo) = (EX; — EXo)E(X; — EXy) = (EX; —
EXo)(EX, - E(EX,)) = 0

B(EX, — EXo)(X, — BX)) = (EX, — EXo)E(X; — BX;) = (EX, —
EXy))(EX; — FEX;) =0

Yerseproe cnaraemoe E|EX; — EXg|? cyTs nenpepoisnas (hyHKIHa OT

EX;, a EX; - nenpepbiBHa B TOUKe t 10 KPUTEPUIO HENPEPHIBHOCTU B
cpejnem Kpaaparnunom = |EX;—E Xg|? - nenpepbisna B rouke t. O603Ha91M
sty bynknumio kak G(t).

[Mosnyuaem: F(t) = K(t,t) + G(t). Tak kak mporecc cTaloOHapHbIIi,
KOppeJIsiinoHHast (byHKIUs 3aBUCAT TOJILKO OT PA3HOCTH MEXK/LY €€ apl'yMEeHTaMu,
r.e. K(t,t) = K(0) - nekoropas koucraura, = F(t) = K(0) + G(t), Vt>0,

u F'(t) menpepbiBHA.

Ananoruuno, F(t) = —K(0) — G(t), vt<0.

Uccnepyem nenpepbisaocts B Touke ¢ = 0. [o yciosuio 3ajaun uveem:
F0) = |EX, — EXo|> = —|EX, — EXo? = |EX, — EXo]> = —|EX, —
EXo* = 0. Tak xak F(0) = K(0) + G(0) = —K(0) — G(0), a G(0)
oueBuHO paBHa HyJi0, umeeM: K (0) = —K(0). CueoBarensro, F(t) nenpepbisaa
B myse pu K (0) = 0.



