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1.       (£2, J-,  )                             ,                                        
F n =  (?rtl)t>o> n > 1,                 "       "          (  . [1]).

            X™ =  (X™,.F™),   > 1,                                               
                               (  ,   , vn)                                            
h = h(x)                            [  ,   ] (  .,     . [1]).                            
              X™ =  0.

"          "         X =  {Xi{u,oi),Tt) ^                                           
                                              ,                             (£2    ,   ®
 ,   <g>    )              F =  (Ft)t>o, Tt =  n s > t ^ ® Cs,     ( ,  , (Ct),P\v)            
                                                   = (a*) t> o                Pw      
           ( ,  , 0)                                              X,                   
          .

                                                                                        
        X    X.

2.               ,                                           

  =  (    ,J t )(>o,

            ( ,, ,  ),          ^                      X =  (Xt(uj, a),Tt)t>0,            

(fi X  ,   %  , Q =   ® Pw) (           :     ^ X (^          )),     

   [Yf(Xn)] —> EQ [Yf{X)\      m o o

                                                                                      / ,
            ( ,  ),                                     =  Y{u),             (£2,  ~).

                       Var( A)t                             [0, t].

        1.                                  :

(i) X™ —> X (           );
(ii)                                 jC(Var(P>") |  )                   t > 0.

     

([  ,   ],   )  ^  ([X, X], X) {           ).

          1.                        (i)   (ii)         1,   

        2.                        (i)   (ii)         1,   

V* > 0;

o Vf > 0 Ve> 0.
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          2.                                  :
( )                                              (an);    \ , 0,    

(b) X                                                             \   ™\

(c) X                                                        (          
 £  ,  ( , • )                        ).

                                        :

(1)     U X (^          );
(2) [Xn,Xn]t  Z+[X,X]t VteR+ ;

3.                                                                              .
     .       (il,J , P) —                           ,                        

                  X,                                                 ( ,5).
      Q                    (    Q).

                                            :

(1)     ^ X (^          );

(2)      ^ X    € V,    

V = {  :                  (/                                ,     dP = YdP}.
(3)      ( , 6)                           < (  ")   Q,   

                              . .       ,  . .           . .                      
        .
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