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[lpuBenensl HEOOXOAWMBIE  TEOPETHUECKHE CBEACHWS JUIA MOJNYyYeHHWs UM aHailu3a
nH(popMannoOHHON (PYHKIMHM CTOXAaCTHYECKOTro Ipoliecca. BBeneHO MOHATHE MHGOPMAIIMOHHON
SKBHUBAJICHTHOCTH CTOXAaCTHYECKUX IIPOLECCOB OTHOCUTEIBHO OTAENBHBIX IapaMeTpOB ITHX
npoueccoB. JlaHo onpezeneHne HHPOPMAIMOHHON SKBUBAJIEHTHOCTH CTOXaCTHIECKUX MPOLECCOB
B 11e7i0M. PaccMoTrpeH Meton ¢opMupoBaHus HHGOPMALMOHHO SKBUBAJICHTHBIX CTOXAaCTHYECKUX
npoueccoB. [lpuBeneHBl TpPUMEPHl BBHIUUCICHUS M aHaU3a HMHGOPMAIMOHHBIX (QyHKUIMI
CTallMOHAPHBIX U HECTAIIMOHAPHBIX MPOIIECCOB.

Kniouegvie cnosa: croxacTudeckuil mpouecc, WHpopMauuoHHas (QYHKIMS, HWHOpMannoHHAas
9KBUBAJICHTHOCTb.

BBeaenne

Hapsany ¢ u3BeCTHBIMH ONpEAENeHUSIMH CTOXAaCTHYECKOH HKBHUBAJCHTHOCTH CIIyYalHBIX
MIPOLIECCOB B IIUPOKOM M Y3KOM CMBICTIE, B pAJE MPAKTUYECKUX W TEOPETHUYECKUX 3a/lad BO3HHUKAET
BOMpoc 00 WX WH(POPMAIMOHHON 3KBUBAJIECHTHOCTH, T.€. 3KBHUBAJEHTHOCTH MX WH(POPMAIMOHHBIX
xapakTepucTuK. Takas 3a71a4a MOKET BO3HUKHYTb, HAIIPUMED, [P aHAJIN3€ BO3MOKHOCTH I'€HEPALIUH
croxactuyeckux mnpoueccos (CII), uMerommx oanHakoBble MH(OPMAIMOHHBIE CBOWCTBA. Jpyrum
MPUMEPOM HMCIIOJIB30BaHUs HH(OpMAIMOHHOW SKBUBaNeHTHOCTH CII siBisieTcst aHanM3 KaueCTBEHHBIX
XapaKTEePUCTHK aJITOPUTMOB HHPOPMAIIMOHHOM TEOPHUH OLCHUBAHKS U (PUIIbTPAIU CUTHAIOB [ 1, 2].

B nannoii pabote B kKauectBe wuH(popMmanmoHHOH xapaktepuctuku CII npennaraercs
WCTIOJIB30BaTh QYHKIMIO HH(OpMaIMOHHOTO KoimuecTBa Duiiepa, M3MEHSIOMIErocsl BO BpeMeHH [3].
Ananmutnyeckoe onpenenenue nHpopmanmonHod QyHkiuu (M®P) CII oTHOCHTENHHO HEKOTOPOTO
napameTpa 3Toro mpoiecca Wik caMoro IMpolecca B 1IeJIOM He SIBISICTCS MPUHLUINAIBHO CI0XKHOM
3ajaueil. Hampumep, BEpOSTHOCTHYIO CTPYKTypy LIMPOKOTO Kjacca CTallMOHApHBIX H
HECTAIlMOHAPHBIX IPOIIECCOB MOKHO aIlMPOKCHMHUPOBATh HOPMAaJIbHOW YCJIOBHOW IUIOTHOCTBIO C
napamMeTpaMd MaTeMaTH4ecKOoro OXHIAaHWA M AMCHEPCHM, 3aBUCALIMX OT BpeMeHd. Jlnsa
craumoHapueix CII  wu3BecTHBIMH  SBIISIIOTCS  (YHKLUMOHANBI, 3aBUCALIME OT MapaMeTpPOB
croxactuueckux nuddepenmansabix ypasaenuii (CAY). Tornma, 0600mas crenuanbHbBIM 00pa3oM
orpenesieHre MOHATHA KonnuecTBa MH(opManuu Pdumiepa, Kak MOCTOSIHHOW BEJIMYMHBI, MOTydaeM
($YHKLIMIO KOJMYecTBa HH(POpMAIMK, H3MEHSIOIIYIOCS BO BPEMEHH.

Lenb paboThl COCTOUT B OIpeeNiecHHH WHPOPMAITUOHHON SKBUBAIIEHTHOCTH CTOXACTHYECKHX
MPOIIECCOB, WIUTIOCTPAIUM PAacYeTOB WHPOPMAIMOHHBIX (YHKIUA HA KOHKPETHBIX NpUMepax H
MpeCTaBICHUN METOAUKH (POPMHUPOBAHUSI TPOLIECCOB C 3aIJaHHOIN HHPOPMALMOHHOHN (PyHKIIHEH.

NupopmannoHHass PyHKIHUA CTOXACTHYECKOI0 IIpoLecca

B paborax [3,4] BBemeHa (YHKIHS, OTPaKamoIlas HW3MEHEHHE KOJUYECTBAa HH(OpPMAIMH
®umrepa o vekotopom mapamerpe X CII & =E&(t) Bo Bpemenu:
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IP(t)=E.(dInf /&x)’, IP,(t)>0, t>0, 1)

rne f = f(t,&X) — omHOMEepHAas HecTalMOHAPHAS IUIOTHOCTH (ajiee MIOTHOCTH), YAOBJIETBOPSIOIIAsL

ypaBaenuto Dokkepa-Ilnanka-Koamoroposa (®IIK) ¢ HaYalbHBIM W TPAaHUYHBIM YCIOBUSAMU

f(t,,&x)="1,, f(t,too;x)=f, .B obmeM ciaydae nojaraeM 3aBUCUMOCTh TapaMeTpa IIOTHOCTH OT
0 0 o0 y pameTp

BpeMeHH X, = X(t), X#t. Obmme ycnoBus peryasipaoctH [5], KoTopsle ¢ yuerom 3aBucumocTy f ot t,

[PE/AINONAraloT CyLIECTBOBaHHE MPOU3BOAHOM Of /OX, , CyllecTBOBaHHE M KOHEYHOCTh HMHTErpasa
2 —_
I(@f 1ox)” fdg, rme f #0 mns moboro & eEcR".

CnexyeT OTMETHTh, B OTJIMYMM OT KonmdecTBa uHpopMamun OPumiepa (IOCTOSHHOMN
BEJIMYMHBI), CYIIECTBYIOMIETO TOJBKO IS CTAlMOHApHBIX IuioTHOCcTer, D (1) cymectByer mis
IUIOTHOCTEH HE HWMEIOIIUX CTAallHOHApHOTO cocTosHuA. Takum oOpasom, W@ (1) sBusercs
0000IIIeHrEeM KIIACCHYECKOTO TTOHSTHS (PUIIEPOBCKOH HH(POPMAIIHH.

Ipumep 1. s mnornoctu  f =(,/27tdt )71 exp[—[(&—m)/ \/ﬁ T} C mapamerpamu

MaTeMaTHYeckoro oxumamus M, =&e™, p=const>0 wu gumcmepcuu d, =c’(l—e™),
o’=const>0, momywaem: IP (t)=d;*, IP,(t)=0,5d,>. 3ameuaem, npemens dyHKIHIT

limIP (t)=c?, limIP,(t)=0,56"* coBmasaioT ¢ u3BeCTHBIMU KONMMYeCTBaMHU HHMOpMarmu Duepa
t—o t—oo

IJIS. HOPMAJBHO PAaCIpEe/ie/IeHHON ClydailHOW BenwduHbl. Ilycte Temeps M, =&, —ut, d, =bt,
b=N/2 - xoabouienr maupdysun, N — OJHOCTOPOHHSSA CIEKTPAIbHAS IUIOTHOCT.
WudopmanmonHas ¢yHKnus mapamerpoB M, u 0, ompenenstorcs TeMu ke (opMmyraamu:
IP.(t)=d,", IP,(t)=0,5d,?, onHako kommuectsa nHbOpMauyu Dumepa IIi TAKOH IIIOTHOCTH HE

CYILECTBYET, T.K. OTCYTCTBYET €€ CTAIIMOHAPHOE COCTOSHHE: !im IP.(t)=0, !im IP,(t)=0.
—0 —>0

Undopmannonnas ¢ynkuus [P, (t) He ammuTBHA OTHOCHTENBHO f, OCKONBKY JUIS JTEOOBIX
MOMeHTOB Bpemen t, >t, >t >0 u t, =t, +1, numeror mecro Hepasenctsa: 1P, (t,) <IP,(t,)+IP () —
misi MoHoToHHO yObBatommx u IR (t)>IP(t,)+IP(t) — MoHOoTOHHO HeyOBIBaKOIIMX

nH}opMaoHHbIX (GyHKuMA. [IprdeM, MepBOe HEPABEHCTBO XapaKTEPHU3YET CTPOTO MOHOTOHHYO
noTepro MH(OpPMAIMK O ITapamMeTpe MpoLiecca ¢ yBEIMICHHEM t, a BTopoe — ee HeyObIBaHHe. B Touke
t, U® IP(t) ompenenstercs HauamsHbiM ycioBueM f, u IR (t))= !LT IP,(t). Onnaxo, ecnu

HavaJIbHBIE yciioBus fenbroobpasusie f, =8(E—¢&,), &, =&(t,), To Takoro npexnena B ciyyae t, =0
MoXeT He cymiectBoBath: mpu ty —0 nmeem IP,(t)) >0 (cM. mpumep 1). C dusudeckoil Touku

3peHHsI 3TO O3Ha4yaeT TOJHYI0 HH(MOPMAIMOHHYIO ONPEACICHHOCTh OTHOCHTENBHO MapaMeTpa
CTOXaCTHYECKOr'0 MPOIiecca, XapaKTepH3yeMoro IIoTHOCThI0 f, B MOMeHT BpemeHn 1, .

B o6wewm ciydae, ecian mwiotHocts f nomyckaer mpencrasinenne f = f(§; X), rme X ={x},
i=1] — HaGop CTATHCTHYECKH HE3aBHCHMBIX [APAMETPOB ILIOTHOCTH, X =x(t), x=t, UD

npouecca B uenom onpenensercs Gynxumeit IR (t) =E, (dIn f / 8t)2 =Y %P, (t), t>0. Hanpumep,

JUIS TUIOTHOCTH, PACCMOTpeHHoi B ipumMepe 1, momygaem IR (t) =néIP, (t)+d2IP, (t) .

Onpenesienne nHGPOPMAIMOHHON IKBUBATEHTHOCTH CTOXACTHYECKOI0 NMpouecca

[IpuBenenHoe onpeneneHre HPOPMAITUOHHON (QYHKIIUKM TTO3BOJISIET BBECTH B PACCMOTPEHHE
MOHSATHE UHPOPMAITMOHHOH SKBUBAIEHTHOCTH CTOXaCTUYECKOTO IpoIiecca.
Onpenenenne 1. Eciu naidymes makue Bt — usmepumvie cayuyainvle npoyeccul {E,,G tso €

NIOMHOCMAMU {fé, fg}, YOO0BNEeMBOPAIOWUMY  02080PEHHBIM paHee YCI08UIM PecyNapHOCmu, O0JiA

KOmMopwix 0715 1100020 uxcuposannozo momenma epemenu t €[0,0) evinonsemes ycnosue
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IR, (t) =P, (t), Vt, t>0, @)

mo omu cayualHvie npoyeccvl Oyoem  Hazvieamv  dxeusanenmuvimu  (1P-oxeusanenmmoi)
omuocumenvbro ux ungopmayuonnol gynkyuu no napamempy X(t). Ecau ons momenma epemenu

t €[0,00) cnpaseoruso nepasencmeo
IR, (t)> 1P, (1), t=0, ®3)

mo yb6visanue ungopmayuu o napamempe X(t) npoyecca & npoucxooum cmpoeo He bvicmpee, uem
0N npoyecca G, u makue npoyeccol He AGNAIOMCs UHGHOPMAYUOHHO IKGUBATLCHIMHBIMIL.

Ipumep 2. [Jlns aByx au¢pdy3HOHHBIX MHPOLECCOB §, G, C IMapaMeTpamMu IUIOTHOCTH
(cm. mpumep 1) m, =m, =& —pt, d.,=bt, d =bt, b <b, ybwanue undopmanuu o
IapamMeTpe MaTeMaTHYeCKOro OXHAAHHS mporecca & MPOUCXOJUT CTPOro He ObICTpee, 4eM I
npouecca ¢, IR, ()= (bé'[)f1 >IP ,(t)= (bg'[)*1 , T.€. TIPOIIECCHI OKA3BIBAKOTCS HEAIKBUBAIICHTHBIMHU 10
d., =d
SKBHMBAJIEHTHBIMH 110 UHPOPMALMOHHON (PYyHKIMU MATEMAaTHYECKOTO OKHMIAHHs, IIOCKOJIBKY TEIEPh
IP.,(t)=IP (), vt, t=0.

Pacnpocrpansis onpedenenue 1 ma U® mia CII B memom, 1.e. ¢ynkummo Buma IR (t),

N® IP, (t). B To e Bpems, eciH MOJ0KUTh m,, =m

o npomueccsl &, , ¢, OyayT cuuTaThCs

Gt

sakmodaeM, 4to aBa CIT {&,,¢ }., WH(POPMALMOHHO SKBHBAJCHTHBI B IIEJIOM, €CIH VIS JH06OT0
uxcuposannoro momenta spemenu t €[0,00) Brmonusiercs yenosue IR, (t)=IP. (1), t>0.

[TpuBeeHHOE COOTHOIICHHUE MO3BOJISIET CPOPMYITHUPOBATH CIEIYIOIIYIO TEOPEMY.

Teopema. Cmoxacmuueckas 9K8UBALEHMHOCMb CAVUAUHBIX NPOYECCO8 8 UWIUPOKOM CMbICIe
O3Havaem u ux UHGoOpMayuoHHyo s3xsusarenmuocms. Qopamuoe ymeepicoeHue He 8epHo.

B kauectBe npumMepa uHpopMannoHHO 3kBUBaJIeHTHBIX CII, He SABISAIOMNXCS CTOXaCTHUECKU
SKBMBAJICHTHBIMU B HIMPOKOM CMBICJIE€, MOXKHO IPHMBECTH IIPOLECCHI |, G, HMMEIOUIME IJIOTHOCTD,

ykasanHyto B npumepe 1, ¢ mapamerpamu m,, =0, d,, =a+pt, o,f>0, m_ = JY/2In@+Bt/a),
d.,=v>0, t=0. UD u B TOM 1 ApyTOM Ciydae opuHakoBa 1 pasHa IR (t) = B? 1 2(cu+Pt)>.

PaccmoTpum Temepp mHpopManuoHHyto skBuBaieHTHOCTh CII 3amanubix CHY ¢ yderom
BpeMeHH HaOmopeHus 3a peammsauusmu 3tux CIL Ilycts (Q, F, F, P) — monHoe BepoATHOCTHOE
npocTpaHcTBo, F = [F]wo — HeyObIBaroIIee CEMENCTBO, HEKOTOPBIN BBIJICICHHBIH OTOK G-ajuredp u3

Fuw = (W, ), t >0 — suneposckuit mponecc ¢ Ew, =0, EW’ =t. Torma CII ¢ quddepennmanom B

¢dhopme Wto u TH M3MEPUMBIM HAYaJIbHBIM YCJIOBHEM UMEET BUJT
dE.’l +a (‘it)dt = gtd\Nt ) Z;(to) = ‘t:o ) (4)

rae &,(&,), 9, — dynkuun, takue, uro a,g:R xRxQ—>R g xaxngoro t>0 J.;as(ﬁs)zds<oo u

t . .
[Lods <oo, npisen WME[E, —&, .| %|=a,(&) — enoc, IME[(& ~& )% =b — anddysm,
b =gf.
ITycts Ha unrepsaine Bpemenu [0,T] nabmonaercs CIT onpenenennsiii auddepenpanom (4),
BBITIOJIHSIFOTCSL  YCIIOBHS .[: bt la, (x,&)|dt <oo, J.: b'a (X&) dt<oo u Qynxuuu @ (X&), g,

HenpepbiBHO 1uddepenunpyemst B mpoctpanctse L,(0,T) [5, 6]. ITycts Takke P, — pacnpenencuue
BEPOSITHOCTEH B MPOCTPAHCTBE HEMPEPHIBHBIX (PyHKIMIA, ITOPOKICHHOE BHHEPOBCKUM IIPOIIECCOM W,
¥ Bce Mepbl P, abCoioTHO HenpepbIBHBI OTHOCUTENBHO Mepbl B, npudem p, =P, /B, — dynxuus

MPaBI0No 100, UMetolast Bua [6—8]:
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pé(x)zexp( Jrade, = J b;lafdt} (5)

Torma wuHpOpMammMoHHOE KojuuecTBO  Dwuiepa, COrJacHO  CBOHCTBAM  CTOXACTHYECKUX
HHTErpaos [6, 9], onpenenuTcs BHIpaKeHHEM

aln D 2 T 8at 2 T aat 2
i =E = | =E| |g;| = |dw, | =E 1(—) dt. 6
p,(T) [ ~ j (jg(axj J Jorl 5 (6)
YuuteBas (6) U otHOCHTEIRHO HekoToporo napamerpa CII, 3amanHoro muddepenmnmnanrom
(4), onpenenuM Kak HEOTPHIATEIbHYIO QYHKINIO OT T 1 7"

T aa1 2 T+t aat 2
ip;(M)=E|b}| === | dt=E | b*| = | dt, 7
Pi(T) jq(ax] J (axj ™
rae T>0 — mapameTp, OnpeaeNsIIoNi HHPOPMAITUOHHBIN «TOpU30HT» Mojenu (4). OueBUIHO, YTO B
ciygae T=0 U® (7) nmpuobperaer Bux (6), T.e. ip, (T) =ip, (T).
Mpuwmep 3. Iycts a (W,,&)=u, X=n, g, =9, roraa ip(T)=T/b, 1.e. Ud napamerpa p

JIMHEHHO BO3PACTAET CO BPEeMEHEM HAOII0AeHUS T U HE 3aBUCUT OT BEIUYUHBI T .
Mpumep 4. Tycte a (W& ) =ps, X=E&, 9,=0, torma ip{(T) =u’T /b, 1.e. UD camoro

nponecca & JuHEHO Bo3pacTaeT co BpeMeHeM HabmoieHHus 1. B To e Bpems, eclii MOJ0XKUTh

. T4t eZp(T+‘t) _1
X=p, To momyunm ip;(T)=b" I E&Zdt =(2us®) " In L

o’ =b/2u. Ecmu 2ut >>1, To BO3MOXHO yIIPOIICHHE: ip;(T) =T /c*.

}, e E& =c(l-e?)",

Jns Beruuciaenus M@ matematuyeckoro oxumaHus M, mpouecca (4), dopmyny (7)
T+t

npeobpasyem k Buxy Ip,(T)= J. b (ca,(m,)/ om, )2 dt. B wactHOCTH, BO3Bpamiasch K npumepy 4,

T
umeem @, (L, M)=um, Xx=m, g, =g. Torma ip;(T)=p’T /b. B stom cinysae D mpouecca &,
(mpumep 4) u MO ero mMaTeMaTHdecKoro OKWAAHHS OKa3bIBAIOTCA IKBUBAJICHTHBIMU M JIMHEHHO
BO3pacTaioT co Bpemenem Habmonenus 7, T.e. ipy (T) =ip (T).

Ha ocHoBanuu BeIpaxxeHus (7) U pacCCMOTPEHHBIX MPUMEPOB ONpeAeInM HHOOPMAIIHOHHYTO
skBuBaneHTHocTh CII {&,G }., OTHOcHTenbHO Hekoroporo mapamerpa CJIY, B obmeMm ciydae

X = X(t) , ma unrepsane Bpemenu [0,T + 1] kak paBeHCTBO

ip;, (T)=ip.,(T), Vr,T, 120, T >0. (8)
Ipumep 5. Ilycts 3amanel cienyromme mapamerpsl CIHY:  a, (&) =ng, X=§&,

Oo = \/(x_t , o, >0. Torma UD ip{(T)=(n/ 9,)°T . Mndopmarmonno sxeusanentbiii CTT ¢ UD npu

3aaHuH Q) = \/E , B, >0, cornacuo onpenenenuto (8), 6yaer umets cHoc &, (&) = /B, / o &, .

Merton popMmupoBaHus HHPOPMANMOHHO IKBHBAJECHTHBIX CTOXACTHYECKHUX NMPOLECCOB

JIiss TPaKkTHYECKH PacIpOCTPAHEHHOIO Cliydas AllPOKCHMAIMM IUIOTHOCTH I'ayCCOBCKOM
-1 2
dopmont  f :(«/27'Cdt) exp[—[(i—m)IJZdt] } ¢ mapamerpamu M =m(t) u d, =d(t)

cornacHo (1) monysaem Ud 1P (t)=d,™ u IP,(t)=0,5d,.

OrpaHn4uMcs TIOCTPOEHUEM CTOXAaCTHYECKOT0 Au(PepeHINANTBHOTO yPaBHEHUS 110 3a1aHHON
nH(OPMAITMOHHON (YHKIMHA MaTeMaTHYeCKOTO OXHAaHWA. PaccMOTpuM ciydail rayCcCOBCKOTO
npubmmkenus wiotHoctd f, ¢ pasiokennem xodddunmenTa cuoca B psag Teitmopa B OKPECTHOCTH

MaTemathdyeckoro oxumanus M B Bume & (&) =a (m)+a/(m)(E —m). Torma, ¢ yuerom
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ypaBHeHus nmuctiepcun [10] d't +2d,0a,(m,)/ om, —b, =0, nomygaem nuddepennnansroe ypaBHEHHE

OTHOCHTENIBHO D MaTeMaTHIeCKOTO OKUIAHHMS:

dIP, (t)™ /dt +2IP, (t) *da,(m,)/om, —b =0, IP,(0) = IP,,. 9)
Temeps, wucmonmesys ¢opmyny (9), u o6osmaum v, =P (1), croxacTuueckuit

muddepennnan (4) MOXHO TIepenucaTh B BUIE

de,+ & 2 s a m)-m W ot = e vzm ) Tam o, £ =2, (10

rae v, +2y,0a,(m)/om>0. 3amerum, uro ypasaenue (10) mosBoisier momydars cemeiicrsa IP-
SKBUBAJIECHTHBIX 110 1P MaTeMaTndecKoro OKUIaHUS CTOXaCTHIECKUX TPOIIECCOB.
Ipumep 6. [Tycte D mMaTeMaTHYeCKOTO OKHIAHUS CTOXACTHYECKOTO MpOIecca UMEET BH]

IP.(t)=1/y,, IP,(0)=1/y,. Eciu Beibpars & (m)=0, to u3 (10) momyunm dg, zﬁdw, 7, >0.

Ecnu BeiOpate  a,(m)=pm, 1o momydaem d&, +p&dt=./7, +2u,y,dw,. Takum o6pa3zom,
TMIOJTy4eHb! JBe dKBUBaJIeHTHBIE T0 1D MaTemaTnueckoro oxxunanus Mmonenu CHY.

Ha pucynke npencraBieHbl pe3yJbTaTbl MOAEIUPOBAHUS MPOLIECCOB C 3KBUBaIeHTHONH WD
HOJTy4eHHbIe B mpuMepe 6 ¢ v, =Y, +7Yy,t >0 n p, =p>0. Takoii pe3ynaprar yka3plBaeT Ha TO, 4TO C
nHGOPMALMOHHON TOYKM 3PEHHs T'€HEpalusl 3THX JBYX IPOLECCOB SKBUBAIECHTHA. JTO, B CBOIO
ouepeb, MO3BOJIsieT BEIOpaTh Myt renepanuu CIT Gonee mpocThie B pean3alii CXEMBbI.

20 ' | | | A | | |

TR - e —_—
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Croxactuyeckue npoueccsl ¢ aksusanenTsiMu U®, v, =0,1; v, =0,01:1- p=0,1;2- p=0

3akiIouyeHue

IIpennoxenHoe omnpenenenue 3KkBUBajgeHTHOCTH CII (OTHENBbHBIX WX MapaMEeTPOB M CaMHUX
MPOIIECCOB B IIeJIOM) Ha OCHOBE WH(pOpManuoHHOro mnoaxona duimepa MO3BOISET TEOPETHUECKH
00OCHOBaHHO BBECTH B MNPAaKTHKY craTucTHueckoro ananuza CII monstne ux uH(pOpManrOHHON
SKBUBAJICHTHOCTH, a TaKkK€ [JaTh OLEHKY O3TOH KOJMYECTBEHHO H3MEHSIOIIENHCS BO BPEMEHH
XapaKTEePUCTHKH.

BBenennoe B pabore moHATHE WHPOPMALMOHHONW (YHKIMM BBICTYNAET W KaK MHCTPYMEHT
anamm3a CII, m kak 00o0OIIeHHE KIaccH4ecKoro WH(GOPMAIMOHHOIO KosindecTBa Puinepa Kak
ITIOCTOSTHHOW BEJNIMYMHBI Ha (YHKIHMIO, 3aBHCAILIYI0O OT BPEMEHH. B oTimyme OT KiIaccH4ecKoro
nH(popMarmonHoro konmdectBa Pumepa, UD MoxkeT ObITH ompeaeneHa TakXe W s TIOTHOCTEH
BEPOATHOCTH, HE UMEIOLINX CTALIMOHAPHOTO COCTOSTHMUSL.

B mpakTtrueckoM acmekTe MpeACTaBISIOT WHTEPEC M3YYeHHE W aHauu3 HWH(OPMAaIMOHHBIX
dbyaxomii mis pasnunaabix kiraccoB CY ¢ nenbio uccneaoBanus Bo3MokHOCTH hopmupoBanus CII ¢
SKBUBAJIEHTHBIMUA MH()OPMAIIMOHHBIMKA CBOWCTBaMHU. DTO MO3BOJISIET UCIOJIB30BATh AITOPHTMHUUECKH
U KOHCTPYKTHBHO 00Jiee MPOCTHIE CXEMbI TeHepalii HHPOpMaOHHO 3KBUBaIeHTHBIX CII.
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9.

INFORMATION EQUIVALENCE OF STOCHASTIC PROCESSES

A.V. AUSIANNIKAU

Abstract

The necessary theoretical knowledge to obtain and analyze the information function of the
stochastic process is shown. The concept of information equivalence of stochastic processes on the
individual parameters of these processes is introduced. The definition of information equivalence
of stochastic processes is given. The method of information equivalent formation to stochastic
processes is considered. The examples of calculation and analysis of information functions of
stationary and non-stationary processes are submitted.

Keywords: stochastic process, information function, information equivalence.
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