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Àííîòàöèÿ

Â äîêëàäå ìû ïðèâåäåì ïðèìåðû àääèòèâíûõ íåîòðèöàòåëüíûõ ôóíêöèîíàëîâ

îò êîíòèíóàëüíîé ñîâîêóïíîñòè ïðîöåññîâ ïîòîêà Àððàòüÿ ïîñòðîåííûõ ñ ïîìî-

ùüþ òî÷å÷íûõ ïðîöåññîâ áîëåå âûñîêèõ ðàçìåðíîñòåé.

Ðàññìîòðèì íåîòðèöàòåëüíóþ, îãðàíè÷åííóþ èçìåðèìóþ ôóíêöèþ f(·) íà ïðî-
ñòðàíñòâå Rn ñ îãðàíè÷åííûì íîñèòåëåì, {umk := k

2m , k ∈ Z}m∈N - ïîñëåäîâà-

òåëüíîñòü èçìåëü÷àþùèõñÿ ðàçáèåíèé âåùåñòâåííîé ïðÿìîé. Äëÿ çàäàííûõ ÷èñåë

k1 > . . . > kn îïðåäåëèì ñëó÷àéíûé ìîìåíò τ :

τ := τ(umk1) ∧ τ(umk1 , u
m
k2) ∧ τ(umk2) ∧ . . . ∧ τ(umkn

).

τ(umki
) = inf{t : x(umki

, t) = x(umki−1, t)}∧1, τ(umki
, umki+1

) = inf{t : x(umki
, t) = x(umki+1

, t)}∧1

Òåîðåìà 1 Ïóñòü f ∈ B(Rn), f ≥ 0, supp f - îãðàíè÷åííîå ìíîæåñòâî. Âûïîë-

íÿåòñÿ ñëåäóþùåå íåðàâåíñòâî

E lim
m→∞

∑
k1

. . .
∑
kn

t∧τ∫
s∧τ

f(x(umk1 , r), . . . , x(umkn
, r))dr ≤

≤ lim
m→∞

∑
k1

. . .
∑
kn

t∫
s

dr

∫
∆2n

dy1 . . . dy2nf(y1, y3, . . . , y2n−1) | GKMr,2n |, (1)

ãäå GKMr,2n -îïðåäåëåëèòåëü Êàðëèíà.

Ëåììà 1 Ñóùåñòâóåò ñëó÷àéíûé íîìåð N0(ω), òàêîé, ÷òî èìååò ìåñòî ðàâåí-

ñòâî ∑
k1∈Z

. . .
∑
kn∈Z

t∧τ∫
s∧τ

f((x(umk1 , r), . . . , x(umkn
, r)))dr =

=
∑
|k1|≤N0

. . .
∑
|kn|≤N0

t∧τ∫
s∧τ

f((x(umk1 , r), . . . , x(umkn
, r)))dr, 0

Ëåììà 2 Ñ âåðîÿòíîñòüþ åäèíèöà ñóùåñòâóåò ïðåäåë

lim
m→∞

∑
k1∈Z

. . .
∑
kn∈Z

t∧τ∫
s∧τ

f((x(umk1 , r), . . . , x(umkn
, r)))dr.
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Ëåììà 3 Ïóñòü g ∈ B(Rn), u1 > . . . > un. Èìååò ìåñòî ñîîòíîøåíèå

E

t∧κ∫
s∧κ

g(x(u1, r), . . . , x(un, r))dr =

t∫
s

dr

∫
∆n

g(y1, . . . , yn) | det(pr(yi − uj)) | dy1 . . . dyn,

∆n := {(z1, . . . , zn) : z1 > . . . > zn}, κ := inf{t : (x(u1, t), . . . , x(un, t)) ∈
⋃
i 6=j
{yi = yj}}.

Ëåììà 4 Ðàññìîòðèì ôóíêöèþ g(·) ∈ L1(R2n) è ìíîæåñòâî öåëûõ ÷èñåë {k1, . . . , kn}
ñî ñâîéñòâîì ki − 1 > ki+1, i = 1, n− 1. Èìåþò ìåñòî ñëåäóþùèå ñîîòíîøåíèÿ

lim
m→∞

∑
k1

. . .
∑
kn

t∫
s

dr

∫
∆2n

d−→y g(−→y )
n∏
i=1

[pr(umki
− y2i−1)− pr(umki−1 − y2i−1)] =

=
∫

∆n

d−→z
t∫
s

dr

∫
∆2n

d−→y g(−→y )
n∏
i=1

p′r(zi − y2i−1).
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