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O NOBENEHHHU PELIEHHS CTOXACTUYECKOTIO
AH®PY3HOHHOrO YPABHEHUSI NPH HEOTPAHHYEHHOM
POCTE KO9®®HUIUEHTA CHOCA HA KOHEYHOM OTPE3KE

[lycte &, (f) — pemenne  croxacThueckoro auddepeHIHaNLHOTO
ypaBHeHHs!

By (1) = a0, (En () di + dw (), 10,
E.(0)=x, \ (1)

Tae a,(x)= %nXat] (x), a<b, w(t)— BunepoBcKHf npomecc, 3ajaH-
Hbli Ha BEpOATHOCTHOM mpocrpancree (Q, F, P).

B namnolt crathe wucclefyercs mpenesbHOE [OBEIEHHE MpOLeCca
£, (¢) npu a, —+co. B pabore [l] paccmarpuBasach aHaJOrHYHAasl 3ajaua

B R™ npu HeorpaHWYEHHOM pocTe cHoca B obaactu Df — xER™ x, <<
<0}, £, (0)€ER™\DF, a B paGote [2] —B OXHOMEDHOM Caydae mpH
x .

yenoeun |\ a, (u) du | << C.
[{entw

Teopema. Ilycte @ << b, a, — o0 npu n —oco. Torza KoHeuHo-
MepHBle pacnpenesesus npouecca §, (f) npu n — oo CXOAATCH K COOT-
BeTCTBYIOUMM KOHEYHOMEDHBIM paclpee/ieHusIM MapKOBCKOTO Mpo-
liecca, mepexogHas IJIOTHOCTb KOTOPOTO HMEET BHJ

i —(y—x)? —(2a—x—y)? ]

T € *F —¢ % . y<a,
D pltry) =10, a<y<b,

<

_V—%—(e”.—i—e A )S e Z’du, y>b,
a—x
ecnan x<a,
2 —(!I;;b)z

2 elt,xy) =V

e a <X << b,



" HOCTH

—@—%* —(y+e—2)
e * Fe * ), y>b,

3 eltxy) =1V
0, y<b,
ecy x> b.

‘HokasarenbctBo. O6osnaunMm U, (f,x) = Mg (Ea(s), rae

g(x) — mBaxkapl HempephiBHO  Au(depeHnnpyeMas ¢yHKuus, [<<s.
Oyuruus U, (t, x) coryacHo [3] YaoBieTBopseT ypaBHeHuio Kosmoro-
poBa .
ou, (4 x) a, (x) 90U, (¢, x) 1 9%, ¢ %
s T ox 277 st

=0 @

H TpaHuIHOMY YCJiOBHIO
lim Uy, (¢, ) = g (%). -3

Beenem o6osHauenne V, (f,x)=U,(s—%,x). Torma ypasaemue (2)

IPHMET BHJ
v, (t x) 1 0V (tx)

G T T T am 0 F<& x>b,
v, (¢t x) 1 0%V, (L) a 0V_ (¢ x) @)
ot T2 ot ox A AN
[ I'p;lHH‘lHHM YCJIOBHEM
: Va (0, x) = g (%). (5)

[lpumenssi npeogpasopanue Jlannaca Vi, (A, x) C YCJIOBHSIMH COTVIaCOBaH-
Va1 <C, Valha—0)= Va(ha+0)
Vo(hb—0) =V, (b +0), Vo (ha—0)=Ts (ha+0),

Vi (hb—0)=Vp (b +0), - ®

HaxomuM peutenue V, (¢, x) 3apaun (4)—(6) npu Bcex x. IlpemesnbHEM |

nepexoioM INpH 7 —~ 00 MOXKHO TNOJNYYHTb YTBEPMKIEHHE TEOPEeMEI. %)
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