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Aocaiaxyernest cTabinizarist iHTerpana Ilyaccona aast piBHsHD Ty KoaMoroposa, o MaroTh
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BcTyn

BupoaxeHi mapaboaiuHi piBHSHHS MOPSIAKY 2b, sIKi y3araAbHIOIOTb PiBHSHHS AMQY3ii 3
iHepUi€elo i MaloTh AOBIABHY CKiHUEHHY KiABKICTb IPYI 3MiHHMX, 32 SIKMMM € BUPOAKEHHsI Ma-
paboaigHOCTi, AOCAiAXKeHO B [3, 5], i AAst HMX TO6yAOBaHO PyHAAMEHTAABHII PO3B 130K (d.p.)
3apaui Korri. 3 BUKOpMCTaHHSIM BAQCTMBOCTEN p.p. BCTAHOBAEHO AOCTATHi Ta HeOOXiAHI yMOBU
TOUYKOBOI i piBHOMipHOI cTabiaizarii iHTerpasa IlyaccoHa AAst X piBHSHB. 30KpeMa, PO3TAs-
HYTO BUITAAKM, KOAM TIOYAaTKOBa (PYHKIIiSI Ma€ TpaHIYHe CepeAHE IO 06AACTSIX, sIKi BU3HAYaO-
TBCSI AiHisIMM piBHS d.p. 3aaaui Ko, AAst piBHSIHHS BUCOKOTO MIOPSIAKY TIOYaTKOBa (PYHKIIiST
Mae TpaHMUYHe CepeAHe Mo mapaaeaerninesax. OaepXaHi pe3yAbTaTh y3araAbHEHO pe3yAbTa-
TaMm pobit [2, 6]. Born MoXyTh 6yTu 3acTocoBaHi B Teopii croxacTmuHux mpouecis [1]. Li
Ppe3yAbTaTH MOXKHA y3aTaAbHUTH Ha BUITAAOK PiBHSHD i3 3MiHHMMM KoedpillieHTamMM B Tapabo-
AluHIN YacTMHI, a TaKOX Ha cucTeMM piBHSHD THIry KoaMoroposa [4].

BBeaeMoO mo3HaueHHsL: 11 — Aesike pikcoBaHe HaTypaAbHe UMCAO; 111, My, M3 — dpikcoBaHi

3
IiAl HeBiA'eéMHI umcAa; 1 > mq > my > mz;, N = n+ Y, mj; X = (x,y1,¥2,¥3), x € R",
j=1
3 .
yi € R",j=1,23y; = (yjll,yjlz,...,yj,mj), Ny =n+ _21(2]'—1- 1)m;, x) = (xl,xz,...,xmj),
y =
; (1) 5 (s) = "2
] = 112/3/ (x rDyl) = ‘21 xiDyljr (]/S,erys) = 121y871Dy5]‘/ 5= 273/ AX = 121 Dx]
J= J= J=

PosrasiHemo 3apauy Komri

]:
(y]-ll,yjlz,...,yj,ms),j < s, X € RM; ananoriuao & = (C,m,n2,1m3), C € R", UINS R™,

(D — (x1Y,Dy,) = (11, Dy,) — (v, Dy,) — aby)u(t, x) =0, (1)
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u(t,x)|i=r = up(X), XeRN,t>1>0,a>0, (2)

Ae up(X) — BumipHa obmexeHa PYHKIIS B RN. @.p. 3apaui (1), (2) mae Burasa ([3])

Z(t, X; T, 8) = 12™/2720™/225200"/2 (47ta) "N/2(t — 7) N1/ 2exp {—_p (t };; v E) } ,
Ae
p(t, X1, E) =[x = ¢t =) 4+ 3(t = 1) Plyn — i+ D - dW 27 (- )
+180(t — 1) ly2 — 12+ (7 + )27t — 1) + (x?) — ()12 (- 1)
+630(t = 1) 7lys = 15+ (457 )27 (1= 1)+ (7 - )10 (¢ - 02
+(x® + 7312071 (1 - 1),
p(t, X;0,E) = r? — cim’st mosepxoHb pisHs .p. 3aaaui (1), (2).
Yepes F:/(to MIO3HAUIMO TiAO, O6MeKeHe eAilcoianoM
o(t,X;0,E) =12, (3)
Ae & — 3MiHHa TOUKa, a gepe3 Uy — 06’eM Tiaa, 06MEXEHOTO IOBEPXHEO

122+ — V3LV + =155 —/BLD 2 1 g5 — 271v/35p 0 + V21l 427177801 = 1,

Hexait M (r) — cepeane ug(x) no Tirax Fr)ft , obMexeHnx nosepxusiMu (3). byaemo ka-
saty, o dyskuis ug(X) Mae epanuune cepedne M*(r) mo tirax FY, sxiuo icHye rpayus
lim MX(r) = MX(r).

t—00

1 TOYKOBA CTABIAI3ALIISI IHTETPAAA TTYACCOHA 3AAAYI Kol (1), (2)

Teopema 1. SIkmo ug(X) Mae rpaHMYHEe CEPEAHE IO EAICcoiAax FrXt, sIKe MayiXe Ipy BCIX 1

aopisaioe M (r), To irrrerpaa Ilyaccona pisHsrHs (1) cTabiAizyerbes (Mpsimye npy t — ) A0
uricAa

+0c0
| = (27m)’N/2vN/ rN“e’rZMX(r)dr.
0

Aosederins. PosrasHemo iHTerpana Ilyaccona aast piBHsSHHS (1)
u(t, X) = /R Z(t,X;0,E)ug (E)dE. @)

BBeaemo 3aMiHy 3MiHHMX iHTerpyBaHHS: X — { = —2v/ata; y; — 171 + xMt = —v/ t3aB1/V'3;
yz—ﬂz—l—ygz)t +x@2/)2=—y t5aBy/67/5; y3 — 113 + y§3) t/2 —{—y§3) 24+ xBG)B/6=—v t7aB3/30/7.
Toai (4) Habyae BUTASIAY

u(t, X) = N2 [ exp{ — Jaf? — |1 — VB2 = By — VISR — VBl
R
—1Bs — V3585 72+ V2180 + ﬁoc(?’)/Z]z}uo(t, x +2vata, y1 + xVt + Vat By /3,
o+ Pt +xD2/2 4 Vat By /6V5, ys + v /2 + IR + 28 /6 + «/_at7/33/30\/§) iE,

E = (w,‘Bl,‘Bz,ﬁ3>, E € IRN.
5)
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PosrastHeMO AOAATHO BU3HAUeHY KBaApaTUUIHY popMy

181~ V3l Py — V5B — VBl
+18s — V3B 124+ V21BD + V7a® 2 = Y Cua'Bipips, ©

(i,j,k,s)

ae (i,j,k,s) = |i| + |j| + |k| + |s| = 2, i BiamoBiaAHY A0 (6) CiM'TO €AINICOIAIB, III0 He MEepeTMHAO-
ks) Cz-jksai /3]1 ,BS B = 2. B iHTerpaai (5) meperaeMo A0 HOBMX 3MiHHMX IHTeIpyBaHHS

ThCSL: Z(i,j,
ap =r®(Y)cos ¥y,
ay =r®P(¥)sin ¥; cos ¥y, (7)

A3y, =1P(Y)sin¥1sin¥y,...cos¥n_1,

aAeY = (¥1..¥n-1), 0 <7 < +00,0 < Y, <mj=1,...,N=20<Y¥y1 <27, a pynkuis

®(Y) Bu3HaUAETHCSI PiBHICTIO
2 idinkp's
D*(¥) Y. Cijstt'B{psps =1
(i,j,k,s)
/ ! . / . . . .
3ay; = cos'¥q, oy, = sin'fycos ¥y, .,,B3m3 =sin¥;sin¥,...sin¥Yy_1. SIkobia" mepeTBOpEH-

st (7) mae Burasa | = rN1J, ae J; = ®N(¥) sinV 2sinV 3 ¥, .. .sin Wy _1.

ITosnaummo

uo(t,r, ¥, X) =1 <2r\/5c1>(‘f) cos ¥y + x1, ...,
Va3 (30V7) 1®(¥) sin ¥y ... cos ¥ypq + Y11 + X1t ...,
Va5 (6v/5) 71D (Y) sin ¥ ... oS ¥y 41+ Y21 +yut+ 27142,

rVat (30v/7) 10(¥) sin ¥y . .. sin ¥y 1+, + y2m3t—|—2_1y1m3t2—|—6_1xm3t3).

Toai
N2 [T N-1,-2
u(t,X) =m~ N/ / rN e dr/ ug(t,r,¥, X)J1d¥
0 %

+0c0 a r
—-N/2 —r? N-1
= /0 e _ar/o 0 dp/21 up(t,r, 'Y, X)1d¥dr

~+o0 r
’N/Z/ re”z/ prldp/ uo(t,r,'¥, X)J1d¥dr,
0 0 1

Ae ¥ — oamnnuna cdepa B RYN. Buairumo M (r):
+oo r
u(t, X) :27‘C_N/ZUN/ rNHe_’Z(rN N)_l/ pN_ldp/ uo(t,r,'¥, X)J1d¥dr

~N/2 TN+~ ) g
=277 UN/ Ve MG (r)dr.

0
3aAMIIIMAOCH 3AIVICHUTY TPaHUYHMIA TIepeXiA Mia 3HaKOM iHTerpaaa (8) mpu t — co. Ile MoxHa
3pobuTy Ha OCHOBI Teopemu Aebera, OCKIABKY iCHy€ IpaHUYHEe CEPeAHE, a 3 00MeXXeHOCTi 1 (X)

6e3mocepeAHbO BUTIAMBAE PiBHOMIpHA (3a t) obMexenicTs MY (7).
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3ayBa’kKIMO, IO AOCTaTHbO BMMaraTy FPaHMYHOIO CEPeAHbOTO B AesiKill dpikcoBaHil TouLi
X1, 3BiAKM B>XXe BUILAMBAE iCHyBaHHSI IPaHNYIHOTO CEPEAHBOTO B 6yAb-sIKilt Toulli X i dpakT cra-
6iri3amii Ha KOXXHOMY KOMIIAKTi. U

Teopema 2. Skio ug(X) > 0, To AAsT cTabinizawii iHTerpana ITyaccoHa (4) A0 HyAsI HEOOXiAHO
i AoctaTHBO, 06 1g(X) Mara rpaHuuHe cepeaHe M (1), sike Maitke CKpisb AOPIBHIOE HYAeBi.

AosedeHts. AOCTaTHICTb BUIIAMBAE i3 Teopemn 1.
IToxaxkemo, 1110 3i cTabini3awii iHTerpasa (4) BUIIAMBAE iCHyBaHHS HYABOBOTO T'PaHIMIHOTO
cepeanboro 1o FX:

1

MX
r(r) = mesFrXt

/ ug(E)dE < ct~M/6 / exp{—p(t'/*,X,0,2)}ug(E)dE = cu(t'/?,X). (9)
RN

r,f

Y mepisrocri (9) mes FX /1 3amiHeHoO o6’emom Kyb6a 3i CTOpOHOIO t1/6, sucumit micturbest B FX.
Ocxkinbku u(t,X) — 0 mpu t — o, To 3 (9) BumAMBae, wo MY, — O mpu t — 0o AAsT 6yAb-
SIKOTO 7. 0

2 PIBHOMIPHA CTABIAISALIIS IHTETPAAA ITYACCOHA

Posrasinemo 3aaauy Ko AAst piBHSHHS TOPSIAKY 2b 3a 3MIiHHMMM X
2 3
Dy — (), Dy,) = (11", D) = (55", Dys) = 1 axDy | u=0, (10)
Ik|=2b
ae Dy — ¥ 4 DX — mapaboniurmit 3a [TeTpoBchbKUM omepaTop 3i cTaammit koedpirtieHTaML.
k| =2b
®.p. 3apaui Komri (10), (2) 3aA0BOABHSIE HEPIBHOCTI [6]
D}, D] ,D5.DEZ(t, X;7,8)| < C(t — 7)™/ Pexp{—p\(t, X;7,E)}, (11)
ae Ny = [k| +n+ (2b+ 1) (my + |i]) + (
q _ q
x =gt =1) V@) (fyr — g+ x| (1 = )" @FD/ D)

q
x(Z)(t —1)? (t— T)(4b+1)/(2b)>

4b +1)(my + |j|) + (6b + 1) (m3 + |s]),

p1(t, X;T,8) =

yz—ﬂz+y§2)(t—r>+ >

B _ 2 (3) (¢ _ —\3
(3)(t—T)—{—y1 (t—1) +x (t—1)

+ y3_173+y2 2 6

q
(t . T)—(6b+1)/(2b)> ,

+
T — N — ">

q =2b/(2b — 1). Hexaii up(X) Mae rpaHidHe cepeAHe

(12)

[I]
[I]

i [
by—00,...by—r00 22N HN 1 bs /-
Ae b]- —» 00 He3aAeXHO OAHe Bia oaHoro,j =1,2,...,N.

Teopema 3. Aas Toro, mob iHTerpaa Ilyaccorna pisasHHS (10) piBHOMIpHO cTabiAi3yBaBCs A0
| mpyt — oo HeOOXIAHO I AOCTaTHBO, 106 U (X) Mara IpaHMYHe CepeAHE, SIKe AOPIBHIOE I.
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Aosedenra. Hexait uy(X) Mae piBHOMIpHe rpaHnuHe cepeaHe, mo Aopisaioe 0. Le o3Havag, 1o
AAst Byab-sikoro & > 0 3HaviaeThest Take by(e), mo mpum Beix b; > by(e) i mpu byap-sikomy X

BUKOHYETHCS
1 /b1+x11 /bN+y3m3 ('_')d'_'
—_— “ .. uO \:‘ \:‘
N
22N IT;2q bs J—b1+xn —bN+Y3m,

3Biacy BuIAMBag, IO Ug(X) Mae KyTOBi IpaHNYHI cepeAHi, 110 AOPiBHIOOTH 0.

3pobusmm B iHTerpani ITyaccora 3aMiny 3MiHHMX

Xl = =@y (D= 2h1)/ (),
(2) 42 (3)42 (3)43
2 X\t 3 x\Wt

2=+ Y+ 5 = Ty — gt v+ T e = ),

0AePXKIMO

u(t,X) = tNS/(Zb)/N
R
(252 3 yf’)tz x(3)43

/t(4b+1)/(2b) 3 #
> + P /Y3 + yz + ) + 6

o+t +

4

4 %t(6b+1)/(zb))d3

ae Z*(t,X;0,8") — ¢.p. 3aaaui Ko (10), (2) y HOBuX 3MiHHMX,
N3 =n-+ (Zb + 1)1’711 + (4b + 1)1112 + (6b + 1)1’713,

ab0 iHaxIme

01 N3m
u(t, X :tN3/(2b)/ Z*(t,X; 0,5/ 7/ / 3u x 4 '/ (2b)
(t, X) . ( >8C1 3o 0 4

£ a1 /(20)

yr + xWt 4 g 2D/ ) 4 ygz)t t—

y§3) 2 4033

_|_

(3)
y3+y2 t+ 2 6

+ 60+ <2b>) dE/dE.

Hp OiHTeFPYBaBI_T_II/I JacTMHaMlM, MaTMEeMO

u(t,X) = (—1)NtN3/(2b)/ ACAIURSAS) /él /W3m3 x+ V@)
’ ]R]N agl 81731113 ’ (13)
2

t
Y3ms + Yomst + ]/1m3§ +

1
Xt = 1y VYA AZ = 1 4 I+ I,

Ae [} — iHTerpan 1o ob6AacTi, AAS SIKOI BUKOHYETHCSI XOU OAHA i3 HepiBHOCTeM
’CS’ > B, ‘171]’ > Bl‘]‘, s=1,2,..., n,i=123, ] =12,...,m

I, — inTerpaa mo obaacti {0 < hs < |{s| < Bs, 0 < hy; < |n;j] < Bjj}; I3 — inTerpaa mo obaacri
UUCs| < hs, [13] < hij}

Ocxinbku
INZ*(t,X;0,8)

agl .. .8173m3

< Cnt N/ Pexp{—c|a|7},
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TO 3BiACU BUTIAMBAE, IIIO MOKHA BUOpaTy BeAuKi Bg, Bi]- 1 AOCTaTHBO MaAi kg, hi]-, 3aA€XHI TIABKU
BiA €, IO AAS BCiX X 1 f BUKOHYETBCS

ITeperiaemo Ao ouinku Ip. ITozHaummo

¢ Cam (3)2 (3)3
)2/1.../3 3u0<x+§’t1/(2b),y3+y§3)t+yl ST
0 0

[

1 4(6b4+1)/(2b) \ g

3pobuBIm 3aMiHy 3MiHHMX

X+ ) = g yy 4+ 2D 4 D/ QD) =y

(2)42
oY1 S )

(B2 (3)43
y3+y£3)t+]/12 t 6 +’7ét(6b+1)/(2b))=fx3,

<+(E) 3amireMo y BUTASIAL

2 3
X11 -‘rClltl/(zb) y3m3 +y2m3t+y1m3 fi +x3m3 % +7/3m3t(6b+1>/(2b>

() = N/ 20) / / uo(A)dA.

X1 2 3
Y3mg +y2m3 t+y1m3 Tt Xmy g

Ockiapku #p(X) Mae KyToBi rpaHuuHi cepeaHi, To Aast 6yap-sikmx X, |X| < K, t > N,
18¢(E)|(Z11 - - - 113my) ' < & BUbepemo

-1
¢ [N
6=Cy's []Bs- HBi,j/ exp{—co|A|T}dA ,
3\s=1 RY

Tomy || < §,afu(t,X)| <e.
HeobxidHicms yMOBY TeOpeMI AOBEAEMO METOAOM Bia cympoTusHOro. Hexait

ut,X)= [ Z(tX;0,E)dE -0, t— oo,
RN

piBHOMipHO 10 X, a mouaTkoBa pyHKIisI Uo(X) He Mae piBHOMIPHOTO IPaHMYHOTO CEPEAHBO-
ro (12), ae I = 0. Lle o3Ha4ae, 110 3HaMAETHCS Take €9 > 0, IO AAST 6YAB-SIKOTO AOAQTHOTO 1
3HaAMAEThCsT B > 1 i Taka Touka M, 1o

1

IS(B, M)| = 'M_N/V# 1y(2)dZ| > e,

ae VA — xy6 3i croponoro B i nenrpom y touni M.
Ocxkinpku d.p. Z(t, X;0,0) MoKHa 3ammcaTyt siK

Z(t,X;0,0) = t- N5/ C7, <xt—1/<2b>, (g1 + x Dy~ @41/ @),

£(2)52 y§3) 2 £(3)43

(2) —(4b+1)/(2b) 3, N1 —(6b+1)/(2b)
(v + 9+ ) v+t R 2 )
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Ae Z1 — Hira PYHKIIiS BKazaHMX apryMeHTiB mpu ¢ > 0, i

Zt,X;0,0d:/ Z1(A)dA =1, / ZAdA:/ Z1(A)dA + Z1(A)dA,
[ 20,0 = [ Zi(a) (A= [ zmaaas [ 244)

Vi« — Kyb 3i cropoHoio B*, 110

) €0
Z1(A)A < & / Z(A)A > 1 0.
/VB* 1(4) 4 RN — Vg 1(A)d4 2 4

ITicast BiATIOBIAHOI 3aMiHM 3MiHHMX iHTerpaA IlyaccoHa 3ammieMo y TakOMYy BUTASIAL

u(t,X) = / Zy (Ao (x -+ atV/ @),y 4 2Vt 4 2041/ 20,

Vigs
(2) 42 ()2 (3)3
x\“t t t
V2 + 7t 4 o ot O,y Ty le I Bt /@) g4
(2)2
+ / Z1(A)ug <x +att/ @)y 4 xDp oy gD/ @) ) gDy % + Byt 40D/ (),
RN V.
B2 (3)3
y3—|—y§3)f+y12 L ) 4By £(6b+1) (Zb))dA_ L+ L.

Anst mpocToT 6yaemo BBaxkaTy, mo |ug(X)| < 1, B* subpano tak, mo |I;| < {.
BubepeMo mocAiAOBHICTD n’é —» 00, 3 HEIO 3HAVAEMO MOCAIAOBHICTD By — 00 i M) Taxi,

2b
1o |S(Bjk), Mi(x))| > €0, Ta 03HAUMMO MOCAIAOBHICTD £y = <8NB* Bix )> . PosrastaeMo

1
‘2 NBY, My U (Fick): )dX' /VB* Z1(A)dAS(Bi(ky, Mi))
( )
1
- Zl (A)dA‘ T /Mi Ul X -+ atl/(Zb),yl —+ x(l)t —+ ‘Blt(ZbJrl)/(Zb),
/VB* 2NBiI\([k |: VBi<k(>k> (
(2)2 (3) 2 (3)43

y2+y§2)t—|— x\“t +ﬁ2t(4b+1)/(2b),y3 —l—y§3)t+ y12 n X 6t {(6b+1)/ )

1 €0 €0 € % . €

— | way, u0(X)dX ‘—7/% Lldx >0 (1) _f_f 5 %

hagg ]|~ g 2 5 -3-4:1
I3 miel HepiBHOCTI BMIIAMBAE, IO B KOXHOMY Kybi V ) ) € xoua 6 oaHA TOUKa X(k), y SKiN
u(t(k)rX(k)) > qat k) — 09, IO CyTIepevnTh plBHOMlleI/I 361>KHOCTI. O

3ayBaxkeHHs. [Ipun = ny, ny = n3 = 0 0AepXUMO pe3yAbTar pobir [2, 6].
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