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Îïðåäåëåíèå 1

Ïîòîê Àððàòüÿ - ñëó÷àéíûé ïðîöåññ x(u), u ∈ R, çàäàííûé íà âåðîÿòíîñòíîì ïðî-

ñòðàíñòâå (Ω,=, P ) ñî çíà÷åíèÿìè â ïðîñòðàíñòâå Ñ([0; 1]) ñî ñëåäóþùèìè ñâîéñòâàìè:

1. x(uk) - ñòàíäàðòíûé âèíåðîâñêèé ïðîöåññ, ñòàðòóþùèé èç uk
2. ∀t ∈ [0; 1] : x(u1, t) ≤ ... ≤ x(un, t)
3. ðàñïðåäåëåíèå (x(u1), ..., x(un)) ñîâïàäàåò ñ ðàñïðåäåëåíèåì ñòàíäàðòíîãî n- ìåð-

íîãî âèíåðîâñêîãî ïðîöåññà, íà÷èíàþùåãîñÿ â (u1, ..., un) íà ìíîæåñòâå
f ∈ C([0; 1], Rn) : fk(0) = uk, k = 1, n, f1(t) ≤ ... ≤ fn(t), t ∈ [0; 1]
Ëåììà 1

∃P − ï.í. lim
∆→0+

∞∑
k=−∞

limε→0+

∫ t∧τu
k

0

fε (x (uk, s)) ds,

uk = k∆,∆ =
1

2m
, k ∈ Z,m ∈ N ;x (, )− ïîòîê Àððàòüÿ;

fε (y) =
1√
2πε

e−
y2

2ε ; τuk
= inf {s : x (uk, s) = x (uk−1, s)} ∧ 1

Óêàçàííûé ïðåäåë îïðåäåëÿåò W- ôóíêöèîíàë, îòâå÷àþùèé çà ñóììàðíîå ëîêàëü-

íîå âðåìÿ â íóëå äî ìîìåíòà ñêëåéêè äëÿ ÷àñòèö ïîòîêà:

Φt :=

∫
R

∫ t∧τu

0

δ0(x(u, r))dr

Ëåììà 2

Õàðàêòåðèñòèêà Φt èìååò âèä :

MϕΦt =

∫ t

0

dr

∫ +∞

0

dy f ′r
2
(y)

∫ +∞

−∞
dz f r

2
(ϕ(z) +

y√
2

)

Ëåììà 3

Àññèìïòîòèêà íà áåñêîíå÷íîñòè ñîõðàíÿåò ñâîå çíà÷åíèå äëÿ ïðîèçâîëüíîãî ìîìåí-

òà âðåìåíè t.

Äîêàçàòåëüñòâî

x(u,t)
u

= x(u,0)+wu(t)
u

lim
u→+

−∞

wu(t)
u

= 0 P- ï.í.

wu(t) - âèíåðîâñêèé ïðîöåññ.
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