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ÏÐÎ ÎÄÈÍ IÇ ÌÅÒÎÄIÂ ÌÎÄÅËÞÂÀÍÍß ÊÂÀÄÐÀÒÈ×ÍÎ
ÃÀÓÑÑÎÂÈÕ ÏÐÎÖÅÑIÂ ÊÎÊÑÀ

In this paper we deal with Cox processes driven by a homogeneous square-gaussian random pro-
cesses. We construct models of such processes which approximate them with some accuracy and
reliability given beforehand.

Ðîçãëÿäàþòüñÿ âèïàäêîâi ïðîöåñè Êîêñà êåðîâàíi ñòàöiîíàðíèìè êâàäðàòè÷íî ãàóññîâèìè
ïðîöåñàìè. Áóäóþòüñÿ ìîäåëi òàêèõ ïðîöåñiâ, ùî íàáëèæàþòü ¨õ ç ïåâíîþ òî÷íiñòþ òà íàäié-
íiñòþ, çàäàíèìè íàïåðåä.

1. Âñòóï. Â ðîáîòi îïèñó¹òüñÿ îäèí ç ìåòîäiâ ìîäåëþâàííÿ âèïàäêîâèõ
ïðîöåñiâ Êîêñà. À ñàìå, áóäå ðîçãëÿíóòî âèïàäîê êîëè iíòåíñèâíiñòü ¹ ñòàöiî-
íàðíèì êâàäðàòè÷íî ãàóññîâèì âèïàäêîâèì ïðîöåñîì. Äàíà ðîáîòà â ïåâíîìó
ðîçóìiííi ¹ ìîäèôiêàöi¹þ [1]. Â íié âèêîðèñòîâó¹òüñÿ àíàëîãi÷íèé ìåòîä ïîáó-
äîâè ìîäåëi âèïàäêîâîãî ïðîöåñó Êîêñà, àëå ïðîïîíó¹òüñÿ çîâñiì iíøèé ïiäõiä
äî ìîäåëþâàííÿ iíòåíñèâíîñòi äàíîãî ïðîöåñó.

Íàâåäåìî íåáõiäíi îçíà÷åííÿ.
Íåõàé {Ω,F,P} � ñòàíäàðòíèé éìîâiðíiñíèé ïðîñòið, B � σ-àëãåáðà áîðåëiâ-

ñüêèõ ìíîæèí T, T ⊂ R, {Y (t) , t ∈ T} � ñòàöiîíàðíèé, öåíòðîâàíèé, ãàóññî-
âèé, íåïåðåðâíèé â ñåðåäíüîìó êâàäðàòè÷íîìó âèïàäêîâèé ïðîöåñ, B (t− s) =
EY (t) Y (s) .

Îçíà÷åííÿ 1. Íåõàé Z (t) íåâiä'¹ìíèé âèïàäêîâèé ïðîöåñ. ßêùî óìîâíèé
ðîçïîäië {ν (B) , B ∈ B} ïðè áóäü-ÿêié ðåàëiçàöi¨ Z (t) ¹ Ïóàññîíiâñüêèì ïðî-
öåñîì ç ôóíêöi¹þ iíòåíñèâíîñòi µ (B) =

∫
B

Z (ω0, t) dt, òî ν (B) íàçèâà¹òüñÿ
âèïàäêîâèì ïðîöåñîì Êîêñà êåðîâàíèì ïðîöåñîì Z (t).

ßêùî Z (t) = Y 2 (t) , òî ν (B) áóäåìî íàçèâàòè ïðîöåñîì Êîêñà êåðîâàíèì
êâàäðàòè÷íî ãàóññîâèì âèïàäêîâèì ïðîöåñîì Y 2 (t) , àáî ïðîñòî êâàäðàòè÷íî
ãàóññîâèì ïðîöåñîì Êîêñà.

Îñêiëüêè {ν (B) , B ∈ B} öå ïîäâiéíî ñòîõàñòè÷íèé âèïàäêîâèé ïðîöåñ, òî
éîãî ìîäåëü áóäó¹òüñÿ â äâà åòàïè. Ñïî÷àòêó ìîäåëþ¹ìî ãàóññîâèé âèïàäêî-
âèé ïðîöåñ {Y (t) , t ∈ T}, äàëi ðîçãëÿäà¹ìî äåÿêå ðîçáèòòÿ DT îáëàñòi T i íà
êîæíîìó åëåìåíòi ðîçáèòòÿ DT áóäó¹ìî ìîäåëü ïóàññîíiâñüêî¨ âèïàäêîâî¨ âå-
ëè÷èíè ç âiäïîâiäíèì ñåðåäíiì.

Íåõàé îáëàñòü ìîäåëþâàííÿ T ìà¹ âèãëÿä T = [0, T ], T ∈ R+. Ðîçáèòòÿ
DT = {t0, t1, . . . , tk} öi¹¨ îáëàñòi íà iíòåðâàëè Bi = [ti−1, ti] âèáåðåìî òàê, ùîá
ti < ti+1, òà ti+1 − ti = d = T

k
, i = 0, k − 1.

×åðåç Ỹ (t) ïîçíà÷èìî ìîäåëü ïðîöåñó Y (t), ν̃ (Bi) � ìîäåëü ν (Bi), òîáòî
ìîäåëü ïóàññîíiâñüêî¨ âèïàäêîâî¨ âåëè÷èíè ç ñåðåäíiì µ̃ (Bi) =

∫
Bi

Ỹ 2 (t) dt.
ν̃ (Bi) öå ÷èñëî òî÷îê ìîäåëi, ùî íàëåæàòü îáëàñòi Bi, àëå ìè íå çíà¹ìî

¨õíüîãî ñïðàâæíüîãî ðîçòàøóâàííÿ, òîìó ðîçìiùó¹ìî ¨õ â Bi äîâiëüíî. ßêùî æ
ν̃ (Bi) = 1, òî òî÷êó ðîçìiùó¹ìî â öåíòði îáëàñòi.

Çðîçóìiëî, ùî ìîäåëü ìîæíà ââàæàòè äîïóñòèìîþ, ÿêùî óìîâíi éìîâiðíîñòi
pkY (Bi) = P {ν (Bi) = k / Y (t) , t ∈ T} òà p̃kY (Bi) = P

{
ν̃ (Bi) = k / Ỹ (t) , t ∈ T

}
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âiäðiçíÿþòüñÿ ìàëî, à òàêîæ éìîâiðíiñòü òîãî, ùî ÷èñëî òî÷îê ν (Bi) (âiäïî-
âiäíî i ν̃ (Bi)) áóäå áiëüøå îäèíèöi, òàêîæ ìàëà. Îòæå, çàäà÷à ìîäåëþâàííÿ
êâàäðàòè÷íî ãàóññîâîãî ïðîöåñó Êîêñà ðîçáèâà¹òüñÿ íà äâi çàäà÷i, à ñàìå âè-
áîðó ðîçáèòòÿ îáëàñòi T òà ïîáóäîâè ìîäåëi ãàóññîâîãî öåíòðîâàíîãî ïðîöåñó
Y (t).

2. Çàäà÷à âèáîðó ðîçáèòòÿ îáëàñòi T. Ðîçáèòòÿ îáëàñòi T (òîáòî d àáî
k) âèáèðà¹ìî òàê, ùîá âèêîíóâàëàñü íåðiâíiñòü

P {ν (Bi) > 1} < δ, (1)

äå δ ïåâíå íàïåðåä çàäàíå ÷èñëî (íàïðèêëàä, δ = 0.01).
Òåîðåìà 1. Íåõàé {ν (B) , B ∈ B} êâàäðàòè÷íî ãàóññîâèé ïðîöåñ Êîêñà.

Ùîá ìàëà ìiñöå íåðiâíiñòü (1), d = T
k
äîñòàòíüî âèáðàòè òàêèì ÷èíîì, ùîá

d ≤
√

δe2

8
√

2B2 (0)
.

Äîâåäåííÿ. Îñêiëüêè P{ν (Bi)>1}=E(1−exp{−µ (Bi)}−µ (Bi) exp{−µ (Bi)}),
òà ïðè x > 0 ñïðàâåäëèâà îöiíêà 1 − exp {−x} (1 + x) ≤ x2

2
, òî äëÿ âèêîíàííÿ

(1) äîñèòü, ùîá âèêîíóâàëàñü íåðiâíiñòü

Eµ2 (Bi) < 2δ. (2)

Âèêîíà¹ìî òàêi ïåðåòâîðåííÿ:

Eµ2 (Bi) = E




∫

Bi

Y 2 (t) dt




2

= E

∫

Bi

Y 2 (t) dt

∫

Bi

Y 2 (s) ds =

= E

∫∫

Bi×Bi

Y 2 (t) Y 2 (s) dtds =

∫∫

Bi×Bi

EY 2 (t) Y 2 (s) dtds.

(3)

Ïðè u1, u2 äiéñíèõ òàêèõ, ùî 1
u1

+ 1
u2

= 1 âèêîðèñòà¹ìî íåðiâíiñòü Ãåëüäåðà:

EY 2 (t) Y 2 (s) ≤ (
EY 2u1 (t)

) 1
u1

(
EY 2u2 (s)

) 1
u2 . (4)

Äëÿ ãàóññîâî¨ âèïàäêîâî¨ âåëè÷èíè ξ ñïðàâåäëèâå íàñòóïíå ñïiââiäíîøåííÿ:

E|ξ|p = cp

(
σ2

) p
2 , (5)

ïðè÷îìó
cp ≤

√
2p

p
2 exp

{
−p

2

}
. (6)

Âèêîðèñòîâóþ÷è (5), ìà¹ìî EY 2u1 (t)=c2u1E (Y 2 (t))
u1 =c2u1B

u1 (0). Àíàëîãi÷íî
EY 2u2 (t) = c2u2B

u2 (0) . Ðîçïèñàâøè c2u1 òà c2u2 çà äîïîìîãîþ (6), iç (4) ìàòèìå-
ìî

EY 2 (t) Y 2 (s) ≤ 4
√

2u1u2e
−2B2 (0) . (7)

Iç óìîâè (3), íåðiâíîñòi (7), â ÿêié ïîêëàäåìî u1 = u2 = 2 òà (2), âèïëèâà¹
ñïðàâåäëèâiñòü òåîðåìè.
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3. Ïîáóäîâà ìîäåëi ïðîöåñó Y (t) . Íåõàé {Ω,F,P} � ñòàíäàðòíèé éìî-
âiðíiñíèé ïðîñòið, {Y (t) , t ∈ T} � ñòàöiîíàðíèé, ãàóññîâèé, äiéñíèé, íåïåðåðâ-
íèé â ñåðåäíüîìó êâàäðàòè÷íîìó, öåíòðîâàíèé âèïàäêîâèé ïðîöåñ. ßê âiäîìî,
êîâàðiàöiéíà ôóíêöiÿ B (τ) òàêèõ ïðîöåñiâ ìîæå áóòè çîáðàæåíà ó âèãëÿäi ií-
òåãðàëó [2]

B (τ) = EY (t + τ) Y (t) =

∞∫

0

cos λτ dF (λ) ,

äå F (λ), λ ∈ [0, +∞] ìîíîòîííî íåñïàäíà, íåïåðåðâíà çëiâà ôóíêöiÿ, F (0) = 0,
F (+∞) = B (0). Çà òåîðåìîþ Êàðóíåíà [3] ñòàöiîíàðíèé, öåíòðîâàíèé ïðîöåñ
Y (t) ìîæå áóòè çîáðàæåíèé ó âèãëÿäi

Y (t) =

∞∫

0

cos λ t dξ (λ) +

∞∫

0

sin λ t dη (λ), (8)

äå ξ (λ) òà η (λ) öåíòðîâàíi âèïàäêîâi ïðîöåñè ç íåêîðåëüîâàíèìè ïðèðîñòàìè
òàêi, ùî ïðè λ1 < λ2

E (ξ (λ2)− ξ (λ1))
2 = E (η (λ2)− η (λ1))

2 = F (λ2)− F (λ1) ,

F (λ) � ñïåêòðàëüíà ôóíêöiÿ ïðîöåñó Y (t) , âèçíà÷åíà âèùå.
Çà ìîäåëü òàêîãî ïðîöåñó áðàòèìåìî ñóìó Ỹ (t) âèãëÿäó

Ỹ (t) =
N∑

k=0

(ξk cos ζkt + ηk sin ζkt), (9)

äå ξk = ∆kξ (λ) =
λk+1∫
λk

dξ (λ), ηk = ∆kη (λ) =
λk+1∫
λk

dη (λ), ζk � íåçàëåæíi âèïàäêîâi

âåëè÷èíè; DΛ = {λ0, λ1 . . . λN+1} � òàêå ðîçáèòòÿ ìíîæèíè [0, ∞] , ùî λ0 =
0, λN = Λ(Λ ∈ R+) , λN+1 = ∞, λk < λk+1; ξk, ηk ¹ ãàóññîâèìè âèïàäêîâèìè
âåëè÷èíàìè òàêèìè, ùî Eξk = Eηk = 0, Eξ2

k = Eη2
k = F (λk+1) − F (λk) = b2

k;
ζk � âèïàäêîâi âåëè÷èíè, ùî ïðèéìàþòü çíà÷åííÿ íà âiäðiçêàõ [λk, λk+1] òà ïðè
b2
k > 0

Fk(λ) = P {ζk < λ} =
F (λ)− F (λk)

F (λk+1)− F (λk)
.

ßêùî b2
k = 0, òî ξk = 0, ηk = 0, ζk = 0 ç éìîâiðíiñòþ îäèíèöÿ (äèâèñü [4]).

4. Íàáëèæåííÿ êâàäðàòè÷íî ãàóññîâîãî ïðîöåñó Êîêñà ç ïåâíîþ
òî÷íiñòþ òà íàäiéíiñòþ. Îñêiëüêè ìîäåëü êâàäðàòè÷íî ãàóññîâîãî ïðîöåñó
Êîêñà {ν (Bi) , Bi ⊂ B} ïîòðiáíî áóäóâàòè òàê, ùîá óìîâíi éìîâiðíîñòi pkY (Bi)
òà p̃kY (Bi) ç éìîâiðíiñòþ áëèçüêîþ äî îäèíèöi âiäðiçíÿëèñü ìàëî, òî ïðèðîäíiì
¹ íàñòóïíå îçíà÷åííÿ.

Îçíà÷åííÿ 2. Ñêàæåìî, ùî ìîäåëü êâàäðàòè÷íî ãàóññîâîãî ïðîöåñó Êîêñà
{ν (Bi) , Bi ⊂ B} íàáëèæà¹ éîãî ç òî÷íiñòþ α, 0 < α < 1 òà íàäiéíiñòþ 1 −
γ, 0 < γ < 1, ÿêùî âèêîíó¹òüñÿ íåðiâíiñòü

P

{
max
Bi∈B

| pkY (Bi)− p̃kY (Bi) | > α

}
< γ.
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Ëåìà 1. Íåõàé Y (t) � ñòàöiîíàðíèé, öåíòðîâàíèé, íåïåðåðâíèé â ñåðå-
äíüîìó êâàäðàòè÷íîìó ãàóññîâèé âèïàäêîâèé ïðîöåñ, òîäi ïðè p > 1 ìà¹ ìiñöå
îöiíêà

P

{
max
Bi∈B

|µ (Bi)−µ̃ (Bi)| > α

}
≤
√

2k (16B (0) d2)
p
2 A

p
2
Npp exp {−p}

αp
,

äå

AN = 2B(0)
Λ2T 2

N2
+ 8 (B (0)− F (Λ)) .

Äîâåäåííÿ.

P

{
max
Bi∈B

|µ (Bi)− µ̃ (Bi)| > α

}
≤

k∑
i=0

P {|µ (Bi)−µ̃ (Bi)| > α} ≤

≤ k max
Bi∈B

P {|µ (Bi)−µ̃ (Bi)| > α} .

Âèêîðèñòîâóþ÷è íåðiâíiñòü ×åáèøåâà, ìàòèìåìî

P {|µ (Bi)− µ̃ (Bi) | > α} ≤ E |µ (Bi)− µ̃ (Bi)|p
αp

.

Iç óçàãàëüíåíî¨ íåðiâíîñòi Ìiíêîâñüêîãî

(E |µ (Bi)− µ̃ (Bi)|p)
1
p =

=

(
E

(
∫
Bi

∣∣∣Y 2 (t)− Ỹ 2 (t)
∣∣∣ dt

)p) 1
p

≤ ∫
Bi

(
E

∣∣∣Y 2 (t)− Ỹ 2 (t)
∣∣∣
p) 1

p

dt.

Òàêèì ÷èíîì, iç îñòàííiõ òðüîõ íåðiâíîñòåé âèïëèâà¹ íàñòóïíà îöiíêà:

P

{
max
Bi∈B

|µ (Bi)− µ̃ (Bi)| > α

}
≤

k

(
∫
Bi

(
E

∣∣∣Y 2 (t)− Ỹ 2 (t)
∣∣∣
p) 1

p

dt

)p

αp
. (10)

Ñêîðèñòà¹ìîñü íåðiâíiñòþ Ãåëüäåðà:

E
∣∣∣Y 2 (t)− Ỹ 2 (t)

∣∣∣
p

≤
(
E

∣∣∣Y (t)− Ỹ (t)
∣∣∣
2p

) 1
2
(
E

∣∣∣Y (t) + Ỹ (t)
∣∣∣
2p

) 1
2

. (11)

Êîæåí ç ìíîæíèêiâ ïðàâî¨ ÷àñòèíè (11) îöiíèìî çà äîïîìîãîþ (5).

E
∣∣∣Y (t)− Ỹ (t)

∣∣∣
2p

= c2p

(
E

∣∣∣Y (t)− Ỹ (t)
∣∣∣
2
)p

. (12)
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Áåðó÷è äî óâàãè çîáðàæåííÿ (8) òà (9) ïðîöåñó i éîãî ìîäåëi, îöiíèìî ðiçíèöþ

E
∣∣∣Y (t)− Ỹ (t)

∣∣∣
2

=

= E

(
N∑

k=0

[
λk+1∫
λk

(cos λt− cos ζkt) dξ(λ) +
λk+1∫
λk

(sin λt− sin ζkt) dη(λ)

])2

=

=
N∑

k=0

E

(
λk+1∫
λk

(cos λt− cos ζkt) dξ(λ)

)2

+
N∑

k=0

E

(
λk+1∫
λk

(sin λt− sin ζkt) dη(λ)

)2

=

=
N∑

k=0

EξEζk

(
λk+1∫
λk

(cos λt− cos ζkt) dξ(λ)

)2

+

+
N∑

k=0

EηEζk

(
λk+1∫
λk

(sin λt− sin ζkt) dη(λ)

)2

=

=
N∑

k=0

Eζk

λk+1∫
λk

(cos λt− cos ζkt)
2 dF (λ) +

N∑
k=0

Eζk

λk+1∫
λk

(sin λt− sin ζkt)
2 dF (λ).

Ïðè âèêîíàííi öèõ ïåðåòâîðåíü ìè âðàõóâàëè, ùî ξ(λ), η(λ), ζk íåçàëåæíi â
ñóêóïíîñòi òà âèêîðèñòàëè òåîðåìó Ôóáiíi.

Îñêiëüêè P {ζk < λ} = F (λ)−F (λk)
F (λk+1)−F (λk)

òà F (λk+1)− F (λk) = b2
k, òî

E
∣∣∣Y (t)− Ỹ (t)

∣∣∣
2

=

=
N∑

k=0

λk+1∫
λk

λk+1∫
λk

(cos λt− cos νt)2 dF (λ)dF (ν)

b2k
+

+
N∑

k=0

λk+1∫
λk

λk+1∫
λk

(sin λt− sin νt)2 dF (λ)dF (ν)

b2k
≤

≤
N−1∑
k=0

λk+1∫
λk

λk+1∫
λk

8 sin2 (λ−ν)t
2

dF (λ)dF (ν)

b2k
+

∞∫
λN

∞∫
λN

sin2 (λ−ν)t
2

dF (λ)dF (ν)

b2N
.

Âèáåðåìî ðîçáèòòÿ DΛ òàêèì ÷èíîì, ùî λk+1 − λk = Λ
N

, i = 0, 1, . . . , N − 1(N ∈
N), òîäi

E
∣∣∣Y (t)− Ỹ (t)

∣∣∣
2

≤
N−1∑
k=0

λk+1∫
λk

λk+1∫
λk

2Λ2t2

N2 dF (λ)dF (ν)

b2k
+ 8

∞∫
λN

∞∫
λN

dF (λ)dF (ν)

b2k
≤

≤ 2B(0)Λ2T 2

N2 + 8 (B(0)− F (Λ)) .
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Iç äàíîãî ñïiââiäíîøåííÿ òà (12) ìà¹ìî, ùî

E
∣∣∣ Y (t)− Ỹ (t)

∣∣∣
2p

≤ c2pA
p
N ,

AN = 2B(0)Λ2T 2

N2 + 8 (B (0)− F (Λ)) .

(13)

Îöiíèìî E
∣∣∣ Y (t) + Ỹ (t)

∣∣∣
2p

. Äëÿ ãàóññîâèõ, ñòàöiîíàðíèõ, öåíòðîâàíèõ âèïàä-

êîâèõ ïðîöåñiâ ìàþòü ìiñöå ðiâíîñòi E (Y (t))2 = B (0), E
(
Ỹ (t)

)2

= F (Λ), òîìó

E
∣∣∣Y (t) + Ỹ (t)

∣∣∣
2

= B (0) + F (Λ) + 2EY (t) Ỹ (t) ,

EY (t) Ỹ (t) = E

(
N∑

k=0

λk+1∫
λk

cos λt dξ (λ) +
N∑

k=0

λk+1∫
λk

sin λt dη (λ)

)
×

×
(

N∑
k=0

λk+1∫
λk

cos ζkt dξ (λ) +
N∑

k=0

λk+1∫
λk

sin ζkt dη (λ)

)
=

=
N∑

k=0

λk+1∫
λk

cos λt cos ζkt dF (λ) +
N∑

k=0

λk+1∫
λk

sin λt sin ζkt dF (λ) =

=
N∑

k=0

λk+1∫
λk

cos t (λ− ζk) dF (λ) .

Iç äâîõ îñòàííiõ ñïiââiäíîøåíü ëåãêî áà÷èòè, ùî

E
∣∣∣Y (t) + Ỹ (t)

∣∣∣
2p

≤ c2p (4B (0))p . (14)

Âðàõîâóþ÷è (13) òà (14) à òàêîæ îöiíêó (6) äëÿ c2p ïiñëÿ åëåìåíòàðíèõ ïåðåò-
âîðåíü iç (11) âèïëèâà¹, ùî

E
∣∣∣Y 2 (t)− Ỹ 2 (t)

∣∣∣
p

≤
√

2 (16B (0))
p
2 pp exp {−p}A

p
2
N .

Iç îòðèìàíîãî ñïiââiäíîøåííÿ i íåðiâíîñòi (10) âèïëèâà¹ òâåðäæåííÿ ëåìè.
Ëåìà 2. Íåõàé Y (t) � ñòàöiîíàðíèé, öåíòðîâàíèé, íåïåðåðâíèé â ñåðåäíüî-

ìó êâàäðàòè÷íîìó ãàóññîâèé âèïàäêîâèé ïðîöåñ, òîäi ÿêùî α > 2d (B (0) AN)
1
2 ,

òî ìà¹ ìiñöå îöiíêà

P

{
max
Bi∈B

| pkY (Bi)− p̃kY (Bi) | > α

}
≤
√

2k exp

{
− α

2d (B (0) AN)
1
2

}
,

äå AN âèçíà÷åíî â óìîâi ëåìè 1.
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Äîâåäåííÿ. Ñïðàâåäëèâà íåðiâíiñòü (äîâåäåííÿ äèâèñü â [1])

P

{
max

Bi1,...,in∈B
|pkY (Bi1,...,in)−p̃kY (Bi1,...,in)| > α

}

≤ P

{
max

Bi1,...,in∈B
|µ (Bi1,...,in)−µ̃ (Bi1,...,in)| > α

}
.

Ìiíiìiçóâàâøè ôóíêöiþ
√

2k(16B(0)d2)
p
2 A

p
2
Npp exp{−p}

αp ïî çìiííié p, ëåãêî áà÷èòè, ùî
äàíà ëåìà âèïëèâà¹ ç ëåìè 1.

Òåîðåìà 2. Íåõàé Y (t) � ñòàöiîíàðíèé, ãàóññîâèé, öåíòðîâàíèé, íåïåðåðâ-
íèé â ñåðåäíüîìó êâàäðàòè÷íîìó âèïàäêîâèé ïðîöåñ. ßêùî âèêîíóþòüñÿ óìî-
âè

α > 2d (B (0) AN)
1
2 ,

√
2k exp

{
− α

2d (B (0) AN)
1
2

}
< γ,

äå
AN = 2B(0)

Λ2T 2

N2
+ 8 (B (0)− F (Λ)) ,

òîäi ìîäåëü êâàäðàòè÷íî ãàóññîâîãî ïðîöåñó Êîêñà {ν (Bi) , Bi ⊂ B} íàáëèæà¹
éîãî ç òî÷íiñòþ α òà íàäiéíiñòþ 1− γ.

Äîâåäåííÿ. Î÷åâèäíî, ùî äàíà òåîðåìà ¹ ïðÿìèì íàñëiäêîì îçíà÷åííÿ 2
òà ëåìè 2.

5. Âèñíîâêè. Â äàíié ðîáîòi áóäóþòüñÿ ìîäåëi âèïàäêîâèõ ïðîöåñiâ Êîêñà
êåðîâàíèõ âèïàäêîâîþ iíòåíñèâíiñòþ ç ïåâíîþ òî÷íiñòþ òà íàäiéíiñòþ. Ðîçãëÿ-
íóòî âèïàäîê êîëè iíòåíñèâíiñòü ïîðîäæó¹òüñÿ êâàäðàòè÷íîãî ãàóññîâèì ñòà-
öiîíàðíèì ïðîöåñîì òà îäèí ç ïiäõîäiâ äî ¨¨ ìîäåëþâàííÿ.
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