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CITYYAMNHBbIX MPOLIECCOB ®UNLTPALUSA

CINYYAMHbBIX MPOLIECCOB ®UNbTPALMA, oLeHka 3HaueHUs CryyaiiHoro npoLecca X(t) B TeKyLLMIA MOMEHT t MO K.-1l.
3HaYeHUsIM Jpyroro, CBA3aHHOrO C HUM CIy4alHoro npouecca. Hanp., peds MoXeT UATU 06 OLieHKe CTauMoHapHOro
npouecca X(t) no 3HavyeHusM Z(s), s < f, CTaLMOHAPHO C HUM CBSI3aHHOTO CTaumoHapHoro npotecca. ObbIYHO UMEIOT B
Buay oueHky \hat X(t) c HaumeHbLIMM cpeaHnM KBagpaToM OTKIoHeHnsa A=X(t)-\hat X(t). TepmunH «unbTpaumnsa»
BOCXOOMT K 3aaye O BblJAEeNeHNM curHana u3 CMecu curHana u criy“yamHoro LymMma, OHOW U3 BaXkHbIX Moaudukauui
KOTOpOW siBNsSieTCA 3ajada onTuMarnbHOoM punbTpaummn B Cxeme, korga casb mexay X(i) n Z(t) onucblBaeTca ctoxacTtud.

anddepeHumnanbHbiM ypaBsHeHnem dZ(t)=X(t)dt+dw(t), rae HesaBucumbI OT X(t) WyM NpeacTaBrneH cTaH4apTHbIM

8UHeposcKuM npoueccom W(t).
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