OT3bIB HAVUHHOTI'O PYKOBO/JAWTEJI
Ha Jpcceprannonnyio padory Aurunosa Bukropa Anexceesntia
«O BEPOSITHOCTAX PA3OPCHMI € MHBCCTHIMAMMU B PUCKOBBIA aKTHB»,
NPeACTABICHIYIO HA COMCKANNE YUEHONH CTeNnenn Kanju/1aTa
buzHKO-MATEMATHYCCKUX HAYK 110 CHEIMaIbLHOCTH

1.1.4 Teopusi BepOsITHOCTEH M MareMaTu4eckas crarucTuKa

[necepranpomnaz pabora Bo A Aumunosa nocsmnena, 1asibist 00PABOM. K3y UCHII0 Bepo-
APHOCTI BLIXO 000BIEHIOro npotecea Opuurreiina Naenbeka (OON ) sa HOMOKNTEALHYVIO HOIYOCH
B SABMCHMOCTH 01 uadaaulol Toukn, B erangaprnoit cumpoanke OOV sajadres Kak peinetme

N = XY mHCHHONO CTOXAC THHCCKOT'O YPaBHCHng
dX = X_dR + dP. Xo=u>1,

e R P onesasnennsie nponecent Tep, Hpeaneron THrepeca aaisneres BeposaTiocTh BRIXO/IA
W 1o sostenrra 1 (15 aKTVAPHOIE TEPMMHOIOMN  BEPOATHOCTR paiopenus ). Ona saacrea dopay-
aolt W T) == P(7" < T), rae 7 := inf{d > 0: X" < 0} 8epoariocTh HeBsxXoaa {BEPOITHOCTL
sukiBais) 000 maacred Bl T = 1 W, T). Bepostruocrn pazopeiinn i BLIzKuBanis 1

Oeckone HOM nirepsase obostadaores Wie) n Blu).

3a 31011 HPoCToil GOPMYIPOBKOI (06 MOKNO ODODIIITL I PACCNATPHBATL YPABHCHNC, 13 KOTOPOM
papa (12, 17) eern nponece JTepn num ke CoMBMaprTiia ) CKpbisactes Goabias MaTeMarieckas
HETOPMS B BZKNRIC npagriieckne upiioaenis.  Campie nepsbie 3ajati reopil ey Haitibix
HPOUECCOR ¢ HOIPEPBIBHLIAL BPEMEHEM VRAAABIBAIOTCA 51y exeny. Jlyin Bamease B cpocii auceepra-
win < Teopust eneky smniis (1900) naméa gynkumno Ve T') s cayuas, Kora ! ecrn punepos-
cxnil npouece, & o= 00 @uann Jlynadepr, TAKARC B HCCOpTaiim (1903), namdcn apneidl Boa
W(n), xora R = 0. a P eers covrasioil nponece TIyaccoma co ¢locoM # 3Kenonenimainio
PACHPEACATHHBIMTT cKaKAMI (Tepain uponece [yaccona noaemics uNeHBO B 9108 pabore). I3
30-0 ro/aet Xapasis Kpasiep nonsi BkHoCTh pabor  Ivisidepra i paciipocTpaiing Teopiio pasopetins
{1/ TEOPIIO KOMACKTUBHOIO PICKA) 1A ayiail, KOrAa (hyYHKIUA PACHPeICICHIA CKAUKOB F
aponecea P Goaee obias, Pesyanrar Kpamepa ORasules oITHMBCTHUHBING B PACCAMATPIBAcALIX

MOAMTAX BEPOATHOCTL PasOPeiin _\"Gblhi\("l' DERCHOHOTHATLITO 6[;!("!'])0 CPOCTOM HARUIBIOLO Karren/ e



o O0-X FOIOB IPAKTHUCCKHE BO BEEX HECAC0BATTIAX TPONCee T 11e 1me PavecoBekoll Kosmo-
HenTb. TavecoseKad KomnonenTa v upoicecea I (urdpysnonmasn ainpoRCHMais MaabiX CRAMKOR)
TAKIKE BOTPOTALACE OMOTIL PEAKO, FTOMY CCTh 0'HE HPOCTOE OVBACHCIC, [ponece i onnesisaet
HHBCCTHI B PHCKOBBIT AKTHR, 8 TAKas ACHTOBHOCTD 1iA CTPAXOBBIN KOMUAHIi (bunanconbie
cnekyasiun) 6nua saonogarensno tanpemena.  Ho gk 90-bine 1oaas SKOHOMITICCKRIC peai
0 paserrne (GHIANCOBOI MATCMATHKN HPHBCAR K OCHA0CIRIO SAROUOARTCILILIX orpanmeinii,
Teopist PRIOPCHILE ¢ PHEKOBBIME IHBCCTILHANIL C AL AKTIBIO DASBHBATLCS 11 0C S8/ 48110 TCH
HO-TIPEYKICMY  AKTVAILIBIMIL & MIOTHE 131X JI0 CHX 10D e HMCIOT VIOBICTBOPRICILIONO
pemenna, O i3 UpIIIHAALHLIX BHIBOAOE 3TOH TOOPIE ARTACTCA KOACCTBOHIOC HOATHCP-
ACICHIE TO3HCA, TT0 PHEKOBLIC THBCCTIIN MOIVT OLITH ONACHERIMIE YoKe B Mogean Jlviubepra ¢
HIBCCTHIMAMIL 5 PUCKOBLI AKTHE, 101a KOTOPOIO OHICLIBACTCS POOMETPHUCCKIAL DPOYHOBCKIM
Apnzemmens (e R oeers BIUCPOBCKHIT TPOIECe €0 CHOCOM ), BePOSTHOCTE PAsOpeIms vobisacr
KAK Crenciinas pyiKInes, & api BLICOKOTT BOAATIILIOCTI PASOPCHIE OKAILBACTCS TCH30CHAIBIN.
HeMEACHIO BOSHIKACT BOUPOC:  KAK YOTPOCHA BCPOATHOCTE PASOPCHLEE B MO IKpanepa-

Jyvibepra ¢ pHEKOBEIMI HIBECTIHIAMIL

Mo paGors Bo AL Anrinosa oreeT na nero Obui IR Sa cair HeNoaLsosani oBoabHo TOHKIX
HOTPYAOEAKIX MeTOA0R. QU 13 HOAXOA0B OCHOBBIBACTCA B DESVILTATAX ACHMUTOTIMCCKOR
reopin AMOPEHIHAILIEX VPABHCHIL HO 1X HOAYICTHe TPeOVET JOKASATeILCTER aupHopHoil
CAAKOCTIE (DYHKINIE PASOPEIIE. KOTOPOC OKAI0CH BOCLMA HCHPOCTLIM 1 rpedOBIILO BECHML
OUPAHITTHTCALULIX. VEAOBHIT, AMBICPIATIBIBIL HOAXO OCHOBBIBACTCRA 1 HeABHOM TCOPIH BOCCTA-
popacrs Keerena Tour. On Guun upeaiosen zRocreiinoar Tlavimeenos g 0o monepexoil
pabore 1973 roaa. Teopua Keevena  [ovpt cama no cole HPeTepIeIa CymeCTBeHI0e PAsBITHC,
KOTOPOE HALIO CBOE OTPAZKCHIC B CPABTIHTCALIO TE1aBiell sonorpadin Bypauesckoro- Tanex
Mukouta, Heak, pesyanTarst no/y MeHsl, HO KAK BX IaraTs, crvacnras-akryapuan? Tlenonnsy-
EMBEC MATOMATHOCKHE POIYILTATLL ABHO BLIXOIAT 30 PAMKH YHIBCPCHTOTCKOI HPOUPAMAMBL Orper
AafTed B IHepBOi raase Jccepramint. OKasLIBACTEA, MOALO H3YIATD mrrerpo-ndxpepernuadisnoe
ypaenenne (ILIV), KOTOpoMsy VAOBACTEOPACT BCPOATHOCTL PASOPURIA, KaK CAMOCTOS T BH B
OOBeKT, crRos ero Ksmrrerpaibiosy vpasnennio (V). Flenoassys reopesy o Henoisnsnon
TOMKIL, JAOKASWBACTeA TeopeMa o cyuecrsosamn pememna MY, a sarest naiiennoe peaenne

oroAceeTsneTea ¢ pynkmmeit pazopeunst. Henoapsoaninbil MeTO/ SOAKHO CHUITATL TPOPLIBHBIM.



O HOSBOMACT TOAYHHTL 1 ITAIKOCTS BEDOSTHOCTH PASOPEIHA. 1 00 acHMIIOTINCCKO® HOBCCTIHE
HPH BOALIIK SHAMCHITEY HAUANLHOIO KAUNTATA COBCPINCHIO S ICMCHTAPIBIMI PACCYRACHANIL,
HPIFIEM BCETO LI HPIE YCA0RIIE HENPEPLIBHOCTIL (DYHKII DACHPCACICIIEA (R TROE. Baxno
OTMOTHT L. HO 910 JAOKAATCHALOTEO BUOJHE JOCTY IO CPYACHTAM MariCIepekHX HporpasaL, Cronr
AOGABITL, 1TO PEAVALTATE HCPROIT RIABRE HOJKPEILICHDL CHMY LIS, KOTOPLIC 0K, 110
KOUCTANTLL. (DUIYPAPY IOUWE B ACHAITOTHKE, MOIYT Buith HOAYCHLE MHCACTHILIME METOAAMI H.

SHAUMHT. PUSNVIBTATHE MOPYT OBIThL HCHOALS0BALL Ha TPAKRTIKC,

[ COZKAL OO, MOTO IITCEPAIBIBIX Ypasietiil paboract TOALKO 2151 MOACACTT ¢ OAHOCTOPOH-
LML CKAMTAMIT. TO CCTT S5 MOAC/I CTPAXOBAIINS KIS 11 7T MOJICTI ALY HTETHRN ILIATEAROI.
TLast MOACACH ¢ ABYCTOPOIIIMI CKAMKAMI TPEDYIOTCH APYIIE METOAbL. Takaa yMoAedb OblIa
pacesiorpena B A AuTinosnin B0 BTOPOR raaBe ccepratgig. Henoansys peavasTaTs O
LA, IKOCTHL BOPOSITIOC 11t Pasopettits, nexomoe LY uis Cleiial inioro Ko acea vuKipii pacnpeie-
senng cpomnres & O/IV BHICOKOIO HOPWIKA, KOTOPOC, B CBOK) ODMCPELD, MOKCT ObITh rpancgop-
MUPOBAIIO 18 VPARICIG REOPOTO. HOP#,/ KA /U1 1IPCOGPAORIIA Jlataca ¢ moanonIIb LI
goachepimenrarur. Hpovensas yeron Qpodennyea, HaXOTe: ACHMITOTHRA upeubpasoBannA
ClAaaca B HVIe, 113 KOTopoil Hp HONOIUE TayGepoBOil TEOPEMbI HOIVTIACTEN ACHAITOTIR BEPOsT

HOCTH pazopenus B DOCKOHETHOC T,

Tpe'rbx JaBa HocpHea JORAATeILeTrByY LU LKOCTI q\\'llKlLHll Prasapen L MO M, B
KOTopoii KOIGMRUICHTE 1poneeca B NOAVANPYIOTCS MAPKOBCKIM HPONCCCOM (© KONCTHLIM SHEAOM
cocTosnit, TIPHBOANTeA 1 BRIBO COOTROTCTEYIONEro LV, Tagmie so/ e Bazkubt 15 akTvapHbix
Sa1aM ¢ JIABHIAL POPISOITOM, KO 15 TCICHIG IAHIPYCMOIO NEPHOJA FIKOHOMITCCKA 1 cuan-
COBAZ CIITNVLLA MUOZRCT MOHIITLUYL Pﬂ(‘('.\"d(,'k(‘lﬂl}l FACCH CAIOAVIOT VaRe ()’I'l)«‘lﬁ()'l'lllIHUM_\' llli\ﬁ.'l()ll'\'. a
I PEENIB AT COCTORT B 1O OTOBKE 1L IATGHOPMBL LA JAILHCTIIIL necaeaosanuit. Heobxosmao
OTMCTHTE: TO B IITEPATYPC HMCIOTCH POWILTATEL 158 MOJACACH TAKORO THIIA, HOANHCHHBIC METO-
sann reopiit Keerena Fotau, KOTOPAR JaéT acuMITOTHRY, 110 1¢ il HICDOPMATIIIT O COOTBCTCTRY-

onmx koadpuenTax.

Hakonen, » 9eTséproit rase jInecepTaimi, PeXHHMCCKI BOChMA C0ZKIION, 13y 4acred o1
sosen Oprreding - Vienbeki Ha KOHETHOM BPEMCHIION HETCPBAIC, [Toayreno nurerpo-ppdepen-

I ELIOE N PDARITEeTHe Syt pepoATHoOcIn PAsOPeNEL. PO RCMOC 13 BABKOCTIHOM CALICIC, llponmy-
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MECTHO TAKOIO HOAXOR COCTOIT B TOM, TO 10 BLIBO/L O4CHDL. HPOCT: dropavaa Hro - Meiiepa
HPHMCHHCTCR K LIAAKIA TOCTOBBIN Dy nrimam. O aKo, JORAATCALCTRO CIHCTBCHIOCT Kpacsoil
ST, KOTOPas 1B IRCTCH OCHOBIBIM PCSYARTATON FTOI RIABLL, NETOILINCT BOCLAR CAozKIL
AMHAPAT TCOPHI BASKOCTHBIN PEIICHIE 11 VPABHCIIL €O CKAMKAMU. Kpose 1oro, Jokasana

HONMPEePBIEHOCTD BepPOHTHOCTH PAsSODCL KAk (I)_\’lll\'l.lllll HATAJILIONO KATIETAada 10 BPeMetnt,

Xouy HOAUCPKIYTh, IO PEAVIBTATL JUCCCPTAIII, BLIIOCHMBIC A Sy, O ICHBL O
ARTOPOM, ARAAIOTCH TOBLIAK 1] ODOCTIOBAILY B BIJIC CTPOINX MATCMATIHMCCKHN TORAATCALOTE. B
epoty necactosarnit B, A, AUTHHOE HPOJACMONCTPHPOBAL BRICOKNIT VPORCHD HAy HHOI 3pOSIOeT,
payGOROC HOHIMAINE NPOBACMATHKIE TCOPII PATOPEHIsL (¢ HHBCCTIILIEAE, VMEeHIe PaloTaTh ©
COBPEMEIITBMN MCTOAAMI TCOPII CAYATHLIX HPONCCCOR 1 JDOPEIIIEA ILIBIX ¥ PABNCHILL Taxxke
orsteay Baaiemie Bo AL Anrinoga MOTOIANMI THICACHROIO. MOICIHPOBAIIE, KOTOPOE HOBBOHIIO
HPOW/LHOCTPHPOBATL HOY TOHHLIC PESYILTATL 00 ACHMITTOPHKE BEPOA THOCTH PASOPCHHA B MO/1CH

C UHBOCTITIZIN .

OCHOBHBIC WICH 1 HOJ0ACHIA W3103KeHs! &1 erarsax (oama Hes COABTOPOE) B BEAY X POResi-
PVOMBIX HAY THBIX IF8AINAX, POROMCIOBAIIBIX (15 SALITHL B ARCCEPTAIOIION COBETE MV
et M.B. JTosonocosa no cienpansuocri 114 Teopia sepoarnocred i MaTeMaTnHeekan CraThe-
mika. Bee nepeseacuinle voaKaint COOTEETCTEYIOT TEMC JIHCCCP T I II0AOCTLIO OTPAARMOT
oo cojopakanne,  Boagropepepaie iouccep raimm L KAz 0l paboTnl ¢ coapropasi oueiel
e groa e oo mrano B AL Anrnnosa. o dopue w copepxanmo apTopehepat cooTRCT
erpyer Tpebosatmisn <l loaomeng 0 HOPsUIKE HPHOVZRACHIA FIeHLIX CTENeHeit s 11 HOAHOCTEIO

OTPAZKACT COACTEKAITIe JUNCCUP AL,

iecepraypontag pabora B. A Anminosa sBase e SaK0UEHHBIN . HAY HHLAL HCCIEAQBAITNEM
HA AKTVAIBHYIO TCMY B COACPARIT HOBBIC RITCPCCHBIC PDEIVILTATLL, HAVHHARA AOCTOBCIHOCTE KOTOPBIX
[0 BLELIBACT COMIETH. Pesynrarnn AmecopTaim JOK I LBaTHCL 1A MIODOMICCHITLIX wotepen-
WUAX 1 COMMHAPAX. CHNCOK KOTOPLIX NPHBCACH B aBTopehepaTe 1 AUCCePTAL, CPE/AN ROTOPDLX,
nanpiaep, 16-i koamoknnys bameane (Meratne, Dpasigist) 1 cemmmap « Bepostriocribie HPODACMBL
VHPABACHIE 1T CTOXACTHYECKIE MOACII B FKOHOMBKC, nmancax n erpaxosaniiy (PYKOsOLTCN
TA, Benspma, 9.1 Hpeeman, AL Coserangon).  Anpobaups Anceepraigin fIPOXOAILTL. 1a

BOALION COMITAPC KADCAPLL FCOPHI BOPOS FHOCTCH (DY KOBOITE/L GKAACMIK AH. Hlnpsen),



Cymrraio, 1mo aucceprammonna padora B, AL Anrnnosa «O BeposTHOCTAX PasOPerns ¢ HHBCCTHITIAMIT
B PHCKOBLHT AKTHES, HPCACTABACHIAS 1TA CORCKAINE YUCHO CTENeN KA taTa (PIHKO-MaTeMaTH eCKIX
Hayk 10 coenpasbuocti 1.1.4. Teopus sepoarnocreil 1 MATCMATHICCKAN CIATHCTIKA, 10JHOCTHIO
coorrerersyer rpebosatiam « [TooACIIS 0 HOPAIKE IPHCYFKACHIA YICHBIX CTCHNCHOTS 1 POROMCHAY 1A

K sangrre B oauccepranuonnon cosere MI'V.011.3.

PeroMen/Lyio UpHITh JHCCCPTAIMIO K 3aUUITe B ARCCEPTAIMONIOM COBCTE MIY.011.3 Mockorckoro
rocyapersemioro yaupepenrera mvenn NLB. Jlomonocopa no cnenpaabiocs 1.1.4. Teopus

B(‘})()R'I'll()("l'{‘ii I MaTesariecKas CTaTneriKa.

Hayuustdl pykosourrens

npodeccop KadeApbl FIKOUOMCTPHKI B MATEMATHICCKHX MCTO/AOR DKONOMIKH,
Mockosekasn mikoa sxonosukn MIY nmenn M.B. Jlomonocora

(119991, Moeksa, Jlemamexne rope, MI'Y . M.B. Jlomonocosa, 4.1, ¢1p. 61,
e 1 7(495) 5105267, email: mail@mse-msiru)
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