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Ïóñòü X = {Xk, k ∈ Zd}, d ∈ N, � ñòàöèîíàðíîå â øèðîêîì ñìûñëå öåíòðèðîâàííîå
ñëó÷àéíîå ïîëå. Äëÿ n ∈ N ïîëîæèì

Wn(t) = n−d/2
∑

k∈(0,nt]∩Zd

Xk, t ∈ [0, 1]d,

ãäå (a, b] = (a1, b1]× · · · × (ad, bd], a = (a1, . . . , ad) ∈ Rd, b = (b1, . . . , bd) ∈ Rd. Ãîâîðÿò, ÷òî
ïîëå X óäîâëåòâîðÿåò ñëàáîìó ïðèíöèïó èíâàðèàíòíîñòè, åñëè èìååò ìåñòî ñõîäèìîñòü
ïî ðàñïðåäåëåíèþ â ïðîñòðàíñòâå Ñêîðîõîäà D([0, 1]d)

Wn ⇒ σW, n→∞. (1)

ÇäåñüW åñòü d-ïàðàìåòðè÷åñêîå áðîóíîâñêîå äâèæåíèå, à σ � íåêîòîðîå íåîòðèöàòåëü-
íîå ÷èñëî. Íàìè óñòàíîâëåíà

Òåîðåìà 1 Ïóñòü ñëó÷àéíîå ïîëå X ÿâëÿåòñÿ (BL, θ)-çàâèñèìûì (ñì. [1], ñ. 109),
ïðè÷åì θr = O(r−λ) äëÿ íåêîòîðîãî λ > 0, êîãäà r →∞. Ïóñòü òàêæå íàéäåòñÿ s > 2
òàêîå, ÷òî

sup
k∈Zd

E|Xk|s <∞. (2)

Òîãäà èìååò ìåñòî (1), ãäå σ2 =
∑

k∈Zd cov(X0, Xk).

Â [2] ñîîòíîøåíèå (1) äîêàçûâàåòñÿ â ïðåäïîëîæåíèè, ÷òî ñïðàâåäëèâî (2), ñëó÷àéíîå
ïîëå X àññîöèèðîâàíî, è âåðíà îöåíêà ur = O(r−λ), r → ∞, λ > 0. Íàïîìíèì, ÷òî
êîýôôèöèåíò Êîêñà-Ãðèììåòòà ur çàäàåòñÿ ôîðìóëîé

ur =
∑
‖k‖∞>r

cov(X0, Xk).

Ïðè ýòèõ óñëîâèÿõ X ÿâëÿåòñÿ (BL, θ)-çàâèñèìûì ñ θr = ur, r > 0 (ñì. [1], ñ. 111).
Ïîýòîìó òåîðåìà 1 îáîáùàåò ðåçóëüòàò [2].
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