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B nokmajie obcyzk1ar0TCs pe3yIbTaThl aBTOPOB O MAPKOBCKUX IIPOIIECCAX SIUIEMUH.

1 Omnpenesienne MapKOBCKOTO ITPOIECCa IMMIEeMUN

Ha muoxkectse cocrosuuit N2 = {(ay, as), oy, = 0,1,...} paccMaTpuBaeTcs oJJHOPOJIHBIIL
BO BpeMeHu Mapkopckuii mporece (&1(t),&(t)), t € [0,00), ¢ mepexXOmHBIME BEPOSATHOCTSIMU
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P (1) = aqant+o(t), P (1) = poat+o(t), P (1) = 1— (aqas + pon )t +o ().
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Beejiem npoussoisniue GyHkimn, (g, as) € N? (|sy] < 1, [so] < 1),
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[leprast (o6parHasi) u Bropas (mpsiMast) cucteMbl JuddepeHimanibabix ypapaenuit Kommoro-
pOBa, sl TIEPEXOJTHBIX BEPOSITHOCTEN 3aIlMCHIBAIOTCS B BUJIE ypaBHeHWi |3
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¢ HauaabHbIM yesoBueM JF(0; 21, 29; 81, §9) = 15112252,

2 3aMKHYTOe pernieHnne ypaBHeHnit Kosmoropona

Beeaem dynknmo H(x,y) = [57)5° Jo(2v/ux) Jo(2:/0y)oF2(1, 1; —uwv) dudv (z > 0, y > 0), tae
Jo(z) — Geccenesa dyukiust, oFy(1,1; 2) — 0606meHHas rEIepreoMerprdeckas GOyHKIUSI.

Teopema 1. IIpouseodswan pynkyus neperodnvr eposmmocmets pasHa
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Ceknus 1. IIpejiesibable TEOPEMBI

JlokazarebCTBO COCTOUT B IIPUMEHEHUH K JIMHEHHBIM YPABHEHUAM B YACTHBIX IPOU3BOIHBIX
BTOPOTO Topsi/IKa (1) MeTosia pas/ie/ieHus ePeMEeHHBIX U CYMMUPOBAHUH TOJIy 9€HHOTO psizia [4].

Baxken cirydait, Korja B mporecce snujemun npu ¢ = 0 9ucjio «; HHPHUITPOBAHHBIX 0COOei
MaJIo, a YUCIO0 (vp BOCIPUMMYMBBLIX 0cobeil Benko. Metos xapakrepucrudeckux byHKImit [2]
[PU UHTErPATHLHOM MpeJIcTaBIeHun (2) Ui IPOU3BOJIsell PyHKINK CIyYaiiHoro aucia ocobei
CBOJIUTCS, B CHJIy OMHOMMAJILHOTO XapaKTepa BbIPaXKeHHs, K [IPOCTOMY IPUMEHEHHIO BTOPOTO
3aMevaTeIbHOrO MPeJesa, 1 TaeT <IIOPOroByio> Ipeesbhyio Teopemy ([4], cp. [5]; [6]).

Teopema 2. Ilpu gurcuposanromt > 0 lima, oo P {&(t) /e < z} = F,, (t;2), 2de F,, (t;x) —
Pynryua pacnpedesenua, rapaxmepucmuieckas Gyrkyus oas komopoeo pasha (i = 1,2;...)
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U3 (3) naxomures siBHOE BBIpasKeHUE st (DYHKIMU PACTIPE/IETCHUS
0, T < e ot
Fo(tiz) =< e 4 [T fo(ty)dy, e <a<1;
1, r =1,
rjge KycouHo-HenpepbiBHasg (yHKIms f,, (f;r) 3amaHa Ha KaxKJIOM W3 HMHTEPBAJIOB
(e~(a=n)t e=(ar=n=1) 'y — (... oy — 1, paBeHcTBOM
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) ) B 1 92 —2t < —t.
Fit;x) =< o, e'<z<1; F(tr) = (L4 plnz + 2t), e_t pees
L a1 (1 — plnz), et <x<l;
’ ’ 1, r>1,
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