




















3aJlaHHBIH HEHYJIEBOH TpPH KaXkIOM ® cuektp By(w)>0, ¢ nomourbio
¢uabtpa. B camoM jeJse, BBHIXOZHOH mpomece OylIeT OnpemensiTbcs
CJACAYIOIHM CEMEHCTBOM 9HEPTeTHUECKHX CIIEKTPOB:

Ko ={K (©) = |H,|* B, (0), H, = 5},

H BCErja MOXKHO HOZ006paTh TaKOe MHOXKECTBO $ YaCTOTHBIX Xapaxk-
TePUCTHK (HUJIbTPA, YTOOLl NOJYYUTh 3aJaHHOE COGCTBEHHOE CeMeil-
CTBO

CTannapTHHIM MOXKeET OHTb JI060i QopMasbHEIl CHEKTPadbH bl
nponecc Zey, 3alaHHBIl CBOUM 3HEPreTHYECKHM CIHEKTPOM. B uyacTHOM
clrydae, €CIH HM SIBJsIETCS «OeAbiil ulym»: Bo(w) =by, TO |Hy|-=
=K(m)/b0' H TOTAa C TOYHOCTBIO JO TOCTOSHHOIO KO3(D(UIHEHTa ce-
melctBo B, wugentnyno 9. OtmeTHM, uTo «Besbii MyM»  Kak
CHCKTPAbHBIA npolecc Z, He TOJIbKO He MMEeT aHajora BO BpeMeH-
HOfl 00.1aCTH, HO He SBJsIeTCA B HpejeJie CIEKTPaJbHBIM IBOMHHII-
KOM HHMKaKOro peasbHoro npomecca X; OxHaxo OH ompeieseH cav
no cebe B YaCTOTHOI 06JacTH M jgaer yAo0Hyw ¢opMmy s npex-
CTaBJEHUH JPYTUX MPOIECCOB. '

Yakomnoaocuble nponeccet. ITosnyyarorcs OpH QUIALTPALIH HHPCHO-
[IOJIOCHOTO ~ CTAaLMOHAPHOIO MpPOLECCA Y3KOMOJOCHBIM (GUILTPOM, -
CTPOCHHLIM HA CPENHIOI YacTOTy oo MIMIMyJAbCHEI OTKAHK QUIbTpe ¢
Y3KOH IOJIOCOH YACTOT NPONYCKaHUA 3aNHCHIBAETCS

h(t—t)=H (t—¢) cos [0, (t — 1)+ ¢,
raie H(t) — orubaiomas, MeLJeHHO MEHSIONIASICS 0O CpPaBHEHWI ¢
MePHOLOM 27/wo YACTOTHI HACTPOHKH. [10ACTAHOBKA OTKJMKA B (4.15)

y6€}£{ﬂaeT, 4TO BCE COOCTBEHHEBIE BBIXOAHBIC KOBapHallHU 00s3aTe L0
MMPHOJIHKATCA OpH CYKEHHH HOJOCH (I)HJIpra K OAHOMY BHAV

K (5) o — ¥ [ H (@) H (t+7) dt cos 0,5 = * K, () c05 0y,

BRIIOYAIOEMY KOJIe0aTeIbHbIH MHOXKHTENb. A MOCKOMBLKY TOYHO Ta-
KHMHU JKe KOBAPHAUHAMH 00./1a1a€eT npejcTaBacHue

Yi=nisinw,t+ m§ COs W, £,

TA€ M Mm%, HasbiBaeMble KOLEDEHTHOH H KBaipaTypPHOI COCTABJSIO-
IIMMH Tporlecca, HEKOPPEJHPOBAaHbI, CTALHOHAPHBI, HMEIOT HYJCBLIE
Cpeinne 1 xoBapuauuio y*Ko(T) NPHXOAMM K BHIBOAY, 4TO OGO
Y3KONOJIOCHBIH CTaUHOHAPHBIH NPOUEcC B KOMIJIEKCHOR ¢dopMe 3aniu-
CLIBAETCS

, ) . e s

Yi=mnsexp(—joyt), n,=ni +jn;,
FA€ m; — KOMINIEKCHAs orubarmluias mpouecca, a caM npouece Y; pa-
BEH NEHCTBUTENBHOH uactu Y;:Y;=Re ¥, Taxoe npeacTaBJeHHe H-
POKO HCHOJIb3YeTCHA B CTATHCTHYECKOH pajiMOTeXHHUKe M npu obpabor-
K€ Y3KOIOJOCHBIX CHUTHAJOB.

[Ipn nepexogze x CIEeKTPAJbHBLIM IIpOLECcCaM yKa3aHHafd 3amich
3amuCh npespamaercs B Yo=1nq_, .
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4.5. BAKJIIOUEHHE

[Ipouecc — 3TO ABJEHHE, HMCXOLAMH KOTOPOIO SIBIAIOTCA peANH3aUUH Hempe-
PbIBHOTO  BPEMEHH. CoBpeMmenHasi TeOpHS 3HAaeT pa3HBle NOAXOABl K ONHCAHHAM
cayuaiinbiX mpolieccoB. CaMbifl o6mMi, cocTosHd B 3azaHuu mpouecca CONJIaco-
BAHHBIMH MeX1y co00fi MHOrOMEDHBIMH pAacHpele/IeHHSIMH BEPOATHOCTEH, OKasbl-
Baercsl CJAOXKHEIM, He3(b(eKTHBHBIM H TPyAHONpHMeHHMBIM. Mckirodenne, moxaavi,
COCTABJAIOT HOPMaJbHble NPOLECCH, H TO H3-3a HX OJHM30CTH K APYroMy NOAXOAY =-
onpejie/IeHHI0 Tpoliecca ero KOppesslHoHHbIME cBoiicTBaMu. KoppesasunoHHfl mG1-
X0l INPOCT B TOHMMAHHM, IoJaraeTcs Ha (U3IMYECKYIO NDPHPOAY HHEPUHOHHOCTH
[IPOLECCOB, HHTEPNPETHPYETCH Uepe3 COeKTP M HaXOAMT LIHPOKOe IPHMEHEHHE BO
pcex obuaactsx. Elle OIMH NOAXOJZ COCTOHT B HCIOJb30BAaHHM (DYHKUHOHAJBHLIX
npeofpasoBanuii CTaHAAPTHBIX MPOLECCOB, OOBUHO 6eJ0oro wyma (TaK 3ajaKnTcs
A OY3HOHHBIE INpOLECCH), M 3aHHMaeT NPOMEXKYTOUHOE MOJOXKeHHe MeXAy Yyka-
3aHHBIMH JBYMsSi. BceM KJacCHUECKUM MOAXOJXaM CBOHCTBEHHH aGCOMIOTHO 3aBep-
LIEHHBIE IO J€TaJW34UHH KOHCTDYKLUHHM: €CJIM H3BECTHbl BEPOSATHOCTH, TO BCH COBO-
KYIOHOCTb, TO e C KoppensuusMu. Bce XKe B caMOM CYIIeCTBOBAHMH KOPpENSIUHCH-
HOTO MOJAXOAa M €ero ycnexax ycMaTpHBaeTcsi TEHJCHUHUS BLIHYXK/AEHHOrO OTXCJ1a
ot abCcoJioTa B CTOPOHY YMpOIleHHI, H60 KODPeIsuHH CYTb JHIIbL COCTaBHAR YacTh,
TOJIKA BCEro HeoBO3DHUMOro apceHajda BePOATHOCTHHIX CBOICTB.

Tpe6oBanne fanbHeflUX YHPOIIEHHH BHI3LIBaeT HEOOXOAHMOCTb OTKDBHITH HIpOC-
TOp JIOOBIM YAacTHYHLIM, COKDAlLleHHbIM ONHCAHHSAM, 3aJaHHAM IIpoiecca €ro OfT-
JeJLHBEIMH CBOHCTBAMH, M He 00s3aTeJbHO B TOYHOM, a MOXKHO B DPa3MHITOM,
HHTepBaJbHOM BHAe. HeszaBeplmeHHble AJIS KJacCHYeCKOH TEODHH, TaKHe KOHCTPVK-
UMM OKAa3BIBAIOTCSl COBEDIIEHHO 3aKOHUEHHBIMH H CTPOTHMH, JAaxKe eCTeCTBEHHBIMHU,
JJIST HHTEPBAJbHBIX Mojesefl, rie Jio0ble BePOSTHOCTH, KOPpeaslUd, MOMEHTH (Todu-
Hple HMJIH HHTepBa/bHLIE) KaK (pParMEeHTH CPEIHHX, €CJH HX IPHHATb 32 IepPBHUHLE,
yXKe Kaxk-To ONpele/siOT Tpolecc, NMpHYeM deM B MEHbIIeM YHcJe, TeM HPOILE.

Coxpanenue 0053aTeNbHBEIX, HauGosee BUJAMMBLIX, XaPaKTEPHBIX YepT H <3a0bl-
BaHHEe» BCeX BTOPOCTENEHHLIX JOBOJMT CJOXHOCTb ONHMCAaHHH mpollecca 1O YDOBHS,
MaJlo OTJHYAIOUlerocst OoT MojeJsefl fBJeHH{I ¢ NPOCTHIMHM HCXO1aMH (THIA JUCKpET-
HBIX H HeNpepLIBHLIX CJAyuYaliHplX BeJHUYMH, HOCJCIOBATEABHOCTEH) M K HHM HEPEIKO
CcBOAMTCA. A aasi aToro TpebyeTcs HalpaBJeHHBII 10A60D NPHU3HAKOB, KOTOPBIMIL
CayxKar (yHKLUMOHAJbLl HA NPOCTPAHCTBEC peanusauuil, u 3agaHHe HX cpeaHux. Taxo-
BbIMH HJISI HMIYJLCHON NOMEXH MOTYT OBITL BCDOSITHOCTH MPEBBIIEHHII OZHOTO H.IH
CeTKH ypoBHell. s mpouecca, pOXkICHHOIO HHEDUHOHHBIM YCTPOHCTBOM, Xapaxrep-
HBIMH SIBJSIOTCA YACTHUHO H3BECTHBle KODPEJasUHH, HHTCPBAJd KOPDeJsUHH, CBOHCTBA
HenpepriBHOCTH peadusaunii n T. n. JlioOble ’XenaemMble 4epTbl HPH COOTBETCTBYIO-
IIIeM HaBbiKe NCPEBOAATCHA HA A3LIK NMEPBHUHDLIX CPEAHHUX.

Hosuiit noaxox tpebyer mepecMoTpa HEKOTOPBIX MOJOMKEHHII COBpeMeHHOH Teo-
pun. Tax, He BCSKMA npouecc 3anuchiBAeTCS KAK CyMMa €ro CPeAHero H 0cTaTKa,
a BepHbl GoJee ofmMe anAHTHBHbIe npexacraBienns (kodeuy § 4.1). Heobwuuo
Onpele/iseTcss KOBapHALHs, €CaM CpejilHee HHTEPBaJbHO. LCmONBL3YHOTCH M U3BeECT-
Hele mpHeMil. Tax, mnpouecc, 3alaHHbi KOPPEISAUHOHHBIMH CBOHCTBAMH (BTOPOIo
NOPAAKA), mpefcTaBAseTcs CeMefCTBAMH TOUHEIX COGCTBEHHBIX CPeIHMX M KOBapHA-
UHOHHBIX DYHKUHI.

Ynpomenne cIpyKTypr OMHCAHHE MOMKET NOCTHraThCS 3a CUET HEH3MEHHOCTH
€BOMCTB mpollecca BO BPeMEHH, UYTO MO3BOMSIET, 3aiaBast CpeiHHe IPH OLHOM Ha-
HaJle '0TCyeTa, MEPEHECTH HX N0 CABHTY Ha BCE OCTA/bHHE, MPEYMHOXKAs TeM CaMBIM
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YHCJIO MEPBHUYHBIX AaHHBIX. CKa3aHHOE OXBATHIBAETCS MOHATHEM OJHODPOXHOCTH MHPO-
llecca Kak HMHBADHAHTHOCTH BO BpPEMeHH BHeEIIHero o6JHKa B BHIE MEePBHYHBIX
CpPelHMX, a OTCI0Aa M BCeX OCTaJbHBIX. 3HAUHTEJbHO O60Jee TOHKHM H CJOXHHM
OKa3bIBAETCSl TOHSTHE CTAlMOHADHOCTH KaK COXPAaHHOCTb BO BpeMeHH BHYTDeHHeH,
TOAYAC HE3pUMOH MHKDOCTPYKTYPH MOJesH Hpoliecca.

CraunoHapHOCTh IO3BOJISIET IEPEHECTH IMpOLEecc B CHEKTPaJbHYK 006JacTb, H
HE CTOJNBKO IlepeHecTH (TaK KaK 3TO MOXHO cHesaTb H JJIs ADYTHX IIPOLECCOB),
CKOJIbKO BBLIJEJHTb IPOCTHIE CBOHCTBA CHEKTpa, OCOGEHHO NoOJe3Hble B 3ajauax
CTalMOHApHOH# (HJIbTpPAUMM H NpPH ONMCAaHMH MPOLECCOB Yepe3 CHEKTpasbHble ABOMH-
Hukd., CnekTpasibHble ONMHCaHHss B TAKOH CTENEHH aBTOHOMHBI, YTO MO3BOJAIOT 8a-
JaBaThb BHIPOXKJAEHHBIE NPOLeECCH THHA 0eJ0ro IiyMa, He SBJAIOWIKECS HHYbHMH
JBOMHHKAMH, HO XpaiiHe YyJAOOHble [JIsl TpeACTaBJeHHH CBOHCTB JAPYrHX, BIOJHE
peasIbHEIX TIPOLECCOB.





