1.4 Tlepenaua nHQOpMALIII IO KAHATY CBA3M

[ToHATHE SHTPONHH. CKOPOCTH BBUIAYH HH(OPMANHH HCTOYHHKOM,
H30BITOUHOCTE IO3BO/KOT XapakTePH30BATh CBOHCTBA HH(POPMALHOHHBIX
cucTeM. OIHAKO 1714 CpaBHEHHA HH(POPMAHOHHBIX CHCTEM TAaKOI0 ONHCAHHA
HenocTatouHo. IloTpeGHTend HHTepecyeT He TOMBKO Hepemada TaHHOIO
KOMHYECTBA HH(pOpPMALHH, HO H Ilepefada ero B Oollee KOPOTKHH CpOK. He
TOIBKO XpaHEHHE ONPENeIeHHOIO KOIHYECTBA, HO H XPaHEHHE C IOMOIIEBED
MHHHMATEHOTO 00BEMa anmnaparypsl H T.11.

[TycTe KOMHYECTBO HH(OPMALHH, KOTOPOE IepeacTcd 10 KaHaly CBA3H
3a BpeMd I paBHO

"T - HT - HT(Y/X}

Ecmn nepenada nuurcs 7 eIHHHI BpeMEHH. TO CKOpPOCMb nepeoayu
ungopmayuu CoCTaBAT

v =T==(#H,(X) - B (X/¥) = H(X) —~HEX/V).

OT0 KOMHYECTBO HH(pOpMALUH. MNPHXOAANIESCH B CPeIHEM Ha OIHO
COOOIICHHE.
Ecan B CeKYHAY nepeaaeTca n COOSIIEHHIT. TO CKOPOCTh NepeIaul paBHa
V =n(H(X) - HX/Y)).
Ilponycknasa cnocooHocms KaHAAa €CTh MAKCHMATBHO JTOCTHAKHMAA LA
JAHHOTO KaHa1a CKOPOCTH Mepeaun HHpOpMaIHi

c=maxV =n(HX)—HX /Y)max =" 1(X, V) max

CKOpOCTh mepeaaqd MOKET OBITh TEXHHYECKOH HIH HHPOPMALIHOHHOII.

[Tox mexnuueckou Vy; (CKOPOCTh MAHHIYIALHH) IOIpa3yMeBacTCA
YHCIO0 3IEMEHTApPHBIX CHIHATOB (CHMBOJIOB). II€pEJaBacMbIX B €IHHHIY
BPEMEHH

1
Vr = —60a.
T

Hupopmayuonnaa ckopocms WIH CKOPOCTh Mepeaadd HH)OpMaHH
ONpeenAeTCA CPEAHHM KOTHYECTBOM HH(MOpMAIHH, KOTOpOE IepelacTcs B
SIHHHIY BPEMEHH

V = nH 6uTt/cek.



[na paenoeeposmubix coobuyeruti. COCTABICHHBIX H3 PABHOBEPOATHBIX
B3aHMHO He3aBHCHMEIX CHMBOTIOB

V= 1[
=—logm.

EcIi CHMBOIEL He paeroeepoamHbl

1
V =—-Xipilogsp;.
Ecnn cHMBOIIEL HMEKOT pasHyio OnumensHocs

. .IG .
V=— Xibi szr,_
ZiTiDi

Bripaxenune JINIE: | [IPOITYCKHOH CIIOCO0OHOCTH XapaKTepH3yeTcs
MAKCUMATbHOTI SHmMponuet

H
Crnax = % 6UT/cek.

J1719 IBOHYHOIO KOIa

logs 2 1 .
Comar = Tz = = OHT/CeK.

HpDH}'CEH&H CIIOCOOHOCTE ABIACTCA BaKHOI xapamepp{cmmﬁ KaHalIOB
CBA3H. Bo3HHKaeT BOIIPOC. KAaKOBAa JOJ/LKHA OBITE IPOIMYCKHad CIIOCOGHOCTE

KaHana, 4YTo0kl HH(OpMAllHA 0T HCTOYHHKA X K NPHEMHHKY 1 mocTymana Ge3
3anepikek? OTBeT maeT TeopeMa llleHHOHA.

1 TeopeMma ITIeHHOHA

Ecmi nMeeTcs HCTOYHHK HH(pOPMALHH ¢ 3HTponHed [ (X) H KaHal CBA3M
C IPONYCKHON CIIOCOOHOCTBE) ¢, TO €coH ¢ > H(X). To Bceraa MOXKHO
3aKOIHPOBATE JOCTATOUYHO JIHHHOE COOOIICHHE TaKuM 00pa30M, 9TO OHO OyaeT
nepenaHo 0e3 3amepxek. Ecmm ¢ < H(X). To mepemaua uHpopManuu oOe3
3a/lePKeK HEBO3MOKHA.

B mo0oM peaTbHOM KaHalde BCETda MPHCVICTBYVIOT IOMeXH. OIHaKo.

CCIH HX VPOBCHb Mal. TO BCPOATHOCTEP HCKAXKCHHA PdBHA HYVIHO H MOMKHO
CUHTATh. YTO BCC CHTHAIGBI IICPECITAalOTCAd HCHCKAKCHHBIMH. B stom ciaydac

CpEeaHEC KOTHYCCTBO HHd)D])MHHHH. IMEPEHOCHMOC OTHHM CHMBOJIOM

I(X,Y) =1(Y,X) =H(X), Hpax = log,m.

Cle10BaTeIIBHO. HPONVCKHAA cnocobHocmy kanaia 6e3 nomex 3a
CIHHHITY BPpCMCHH

c = nlog,m,



PeanpHEIE KaHAIIEI XAPAKTCPH3VIOTCA TCM, UTO B HHX BCCT'Ja ©CTh IIOMCXH.
Hp[}'.‘?yﬁ{ﬁﬂﬁ cnocobHocmb ducxpemﬁﬂzo KaHana ¢ noMexdvily BEITHCTACTCA

c=n(HY) ~HY / X))max.

rae H(Y) = log,m.

JIa THCKpeTHOr o Ka”ana ¢ moMexam I1TeHHOH 1aT BTOPYIO TeopeMy.

2 TeopemMa llleHHOHA

[TycTh HMeeTcAd HCTOUYHHK HHGpOpMAmuH X, SHTPONHS KOTOPOTO B
¢IHMHHITY BpeMeHH paBHa H (X), H KaHAT ¢ IPOIYCKHOMH CIIOCOGHOCTEIO ¢. Ecim
H(X)> c. To npu mo0oM KOTHPOBAHHH Iepeaada coo0meHH §e3 3alepkek H
HCKaKeHHH HeBo3MoxHA. Ecm H(X)< c. To m0G0e I0CTaTOUHO ITHHHOE
COOOIIEHHE MOKHO BCEIJa 3aK0IHPOBATE TaK, YTO OHO OyIeT IIpemaHo Oe3
3alePKeK H HCKAKEHHI ¢ BEPOATHOCTEI) CKOIB YTOAHO OIH3KOH K eTHHHIIE.

IIpamep 1.

Ha BX01 OHCKPETHOrO CHMMETPHUHOIO KaHala 0e3 MaMATH MOCTYIAKT
TBOMYHEIE CHMBOIEI x; = 0 H X, = 1 C alpHOPHBIMH BEPOATHOCTAMHE p(x;) =
0,85 1 p(x,) = 0,15. TlepexonHele BepoATHOCTH p(y;/x;) B TakOM KaHale

340ai0TCA COOTHOIIIEHHEM

28 JER!
p(yj/xf)_{l_p, j=i
rae p = 0,05 - BepoATHOCTE oOmmMOKH. ONpelelInTh BCE alOCTEPHOPHBIE
BEPOATHOCTH.
Pemenne.

CuTyarisd B KaHaTe XapaKTepH3yeTca cXeMoi

X1 = U yl = 0
EE— KaHan —
x, =1 y, =1
VM

Tak kax p=0.05. To BEpOATHOCTE NPABHIBHOIO IIpHeMa ¢=1-0.05.
B TakoM KaHale KaXIbIH KOTOBEIH CHMBOI MOXKET OBITE IPHHAT C
OIIHOOUHO BEPOATHOCTEIO

p(yl/xz) = p(}’g/xl) =p = 0,05.

[IpaBHIBEHO NepeaaHHad HHPOPMAITH OIHCEIBACTCA

p(y/x;) = p(y2/x3) = q = 0,95.



[To opmyne Bafieca onpeneTnM anocTepHOPHEIE BEPOSTHOCTH

_p)ply,/x) _ plx)ply,/x)

plx,/y) =— .
Py,) > px)p(y,/x)
pxe)p(y1/x1) 0,85 - 0,95
P(-’Cl/}’lj = = —
p(x)p(yi/x1) + plxz)p(31/x2)  0,85-0,95 + 0,15 0,05
= 0,991.
Px)p(yz/x1) 0,85 - 0,05
p(xl/yZ) - = —
p(x)p(va/x1) + p(x3)p(y2/x2)  0,85-0,05+0,15-0,95
=0,23.
pOe)p(y1/x2) 0,15- 0,05
P(-’Cz/}’lj = = =
p(e)pyn/x2) + p(x)p(i /x1)  0,15-0,05 + 0,85 - 0,95
=0,009,
pGe)p(y2/x2) 0,15-0,95
P(-’Cz/}"z) = — —
p(x)p(ya/x2) + p(x)p(y2/x1) 0,15-0,95 + 0.85- 0,05
=0.77.
IIpaMmep 2.

IIo KaHaTy CBA3H IICPCIacTCA coo0meHHe H3 aHCcaMOId

- *1 X2 X3 X4 X5 Xe Xy Xs
)“(0,09 0,1 022 007 015 017 0,02 0.18)

CpeaHad IMHTENBHOCTE NEPEIaul OJHOI O IeMEHTa COO0MICHHA B KaHale
7=044mc. IlIym B KaHamre OTCYICTBYeT. OINpeleMTb IIPONYCKHYIO
CIIOCOOHOCTH KaHala H CKOPOCTE Iepeladl HH(pOPMAITHH.

Pemenne.
Korzaa mym B KaHazie OTCYICTBYET MIPONYCKHAA CIIOCOOHOCTE KaHama

c = Vrlogm, V= i - 2273¢L,

0,44-10—3

OO0beM an(aBHTa TAaHHOTO COOOINEHHA /1=



1 ! "
Ry log,8=6819 OuT/cek

Me(dopmannorHas ckopocts V = I(X,Y) - Vr
I(X,Y)= HX) - HX/Y)
Tak Kak ImIyM B KaHalne oTCyICTBYeT. To H(X/Y) = 0. I(X,Y) = H(X).
Omnpeae M SHTPOIHIO 3aTaHHOIO PacpeIcIcHH

3
H(/Y) :Zp(x;)logz =0 Oggﬂgz +U 1fﬂgz_+
i=1

]
p(x;)

1 1 1 1
+U.22 ' EOHZE + U,O?L‘I}gzﬁ + 0.1550g2E + D,OZIOQE E

-0.18log, —+0 l?:’ogg = 2,44 6ut

V =244-2273 = 5546,12 GHT/CeK

IIpamep 3.

HcTouHHK BEIPA0AaTbBAcT TPH COOOMIEHHA C BEPOATHOCTAMH: Py =
0,1; p, =0,2; py=0,7. Coo0meHHd He3aBHCHMBEI H  IepeJarTca
PaBHOMEPHBIM JIBOHYHBIM KOIOM (1=2) C IIHTETBHOCTBI0 CHMBOIOB PAaBHOII
Invc. OmpelemHThs CKOPOCTh Nepelaud HH(OpPMAHH IO KaHATy CBA3H Oe3
IIOMEX.

Pemenne.
H(X) = — Z p; 10g,p; = —(0,110g0,1 + 0,210g0,2 + 0,710g0,7) = 1,16 6ur

J14 mepenaun TpeX coOoOMICHHI paBHOMEPHEIM KOIOM HE0OXOIHMO 1B
pazpAza, IpH TOM JITHTETEHOCTh KOJOBOH KOMOHHAITHH PaBHA 21,
CpeaHad CKOPOCTh MEPe1aul CHTHATA

1
Ve = — = 500 6oz,
T ot on

CKOPOCTE Iepeaaul HHpOPMALIHH
V =VrH(X)=500-1,16 = 580 our/cex.



IIpamep 4.

[To KaHATY CBA3H MEPEIAF0TCA COOOIIEHH. BEPOATHOCTH KOTOPBIX PABHEL
p(x;) =01 plxy) =02; plx3) =0,3; plxy) = 0,4. KanambHad MaTpHIIA,
OIpeIe I aIoIIasd ToTepH HH(OPMAITHH B KaHAIE CBA3H

0,99 0,01 0 0
0,01 097 0,02 0
0 0,01 098 0,01
0 0 0,01 099

P(Y/X) =

OmpeaeTHTE:
1)3HTpOIHIO HCTOUHIKA HEdopMarmn H (X):
2) 6€3YCIOBHYIO 3HTPOITHIO IpHeMHHKA HHGopMarin  H(Y):
3) oduryro yeIoBHVIO 3HTponH H(Y / X):
4)CKOpOCTh Iepelaud HH(POPMALHH. €CIH BpeMd IlepeJadd OJHOr0 CHMBONIA
nepBHYHOro andaruta =0, [Mc:
5)noTepu HH(OPMAIHH B KaHAIE CBSA3H IpH Mepenaue S00 CHMBOIOB andaBHTa;
6)cpenHee KOJIHYECTBO IPHHATONH HH()OPMAITHH:
T)IPOIYCKHVIO CIIOCOOHOCTE KaHala CBA3M.

Pemenne.
1) DHTpONHA HCTOYHHKA COOOIICHHUIT
HX) ==X p(x) logop(x;) = —(0,1l0g,0,1 + 0,2log,0,2 +

0,3log,0,3 + 0,4log0,4) = 1,8465 6ur
2) BepOATHOCTH MOABICHHA CHMBOTOB Ha BXOZE MPHEMHIKA PAaCCUHTEHIBAIOTCA

N
mo (opmyre momHoi Bepostocrn P(V,;) =2 p(x,.¥,): p(y,) = 0,1-
i=1

0,99 +0,2-0,01 =0,101
p(y,) =0,1-001+0,2-097+0,3-0,01 =0,198

p(y;) =0,2-0,02+0,3-098+0,4-0,01=0,302
p(ys) =0,3-0,01+04-0,99 =0,399
[TpoBepka: 0.101+0.198+0.302+0.399=1

SHTPONHS IPHEMHHKA

HY)=—- > p(y)logsp(yi) = —(0,101l0g,0,101 + 0,198l0g,0,198 +

n
i=1

+0,30210g,0,302 + 0,39910g,0,399) = 1,85 GuT



3) ObmIas yciaoBHAA 3HTPOIHA

N M
H(Y/X)=HX/X)=> > p(x,v,)log,

P p(v,/x)
H(Y/X)=—(0,1(0,9910g,0,99 + 0,01l0g,0,01) + 0,2(0,01log,0,01 +
+0,97log,0,97 + 0,02l0g,0,02) + 0,3(0,01l0g,0,01 + 0,98l0g,0,98 +

+0.01 log,0,01) + 0,4(0,01l0g,0,01 + 0,9910g,0,99)) = 0,132
4) CKOpOCTH Ileperaqn HH(popMaIHH
V=Vr(H(X)-H(X/Y) =V (HY) —H(Y/X)=

1,85-0,132
0,0001

=17.18 kbut/c;

5) Iorepu HH(pOpMAIHH B KaHATIE CBA3H
Al = kH(Y/X) = 500-0,132 = 66 6ur:

6) CpexHee KOTHYECTBO IPHHATOH HHPOPMAITHH
I=k(H(Y)— H(Y/X))=500-(1,85-0,132) =859 Gur:

7) IIponyckHas c10cOOHOCTE KaHAla CBA3M

c =V(logym—H(Y/X)) = (2 —-0,132)/0,0001 = 17,18 k6ur.

IIpamep 5.

OmnpexemuTs CKOPOCTE [IepeIadl 10 IBOHYHOMY CHMMETPHUHOMY KaHaTy
cBA3H IpH 7 = 0,001c. eciIH MIYMEI B KaHATe BHOCAT OIMIMOKH TaKHM 00pa3zoM.
UTO B CpeIHEM UETEIpe CHMBOIA H3 100 MpHEHMAarOTCI HeBEpHO (T.e. 1 BMecTo 0
H Hao00poT).

Pemenne.
JIBOHYHO CHMMETPHYHBIH KaHAT MOAKHO IPEICTABHTE CXEMOH

Xo I-p Yo

X1 [-p Y1




4
BepoATHOCTE ONIHOKH p =

CocTaBpuM TadHIY BEPOATHOCTEH
p(xy) =05 p(ye/xy) = 0,96
p(x) =05 p(y/x,) = 0,04
p(yo) =05, plyo/xy) = 0,04
p(y») =05 ply/x) =096

I[TpomycKHAs CIIOCOOHOCTE ABOHUHO CHMMETPHUHOTO KaHaTa
1
c=—(1+(1—-p)log,(1—p)+plog,p) = 10*(1 + 0,96log,0,96 +
.

+0,04l0g,0,04) = 0,76 KOHT/C,



3amaud 118 CAMOCTOATEILHOT 0 penIcHHA

1. IIo KaHaTy CBA3H IICPCIacTCA COOOIIEHAE U3 aHCaMOIA:

N AR:S! X2 X3 X3
X_(D,34 046 0,16 0,04)

CpenHdd IIHTEIRHOCTE IIEpeladl OJHOIO 3IeMeHTa COOOILICHHA B KaHAale

T =0,2mc. IIymMm B KaHale OTCYICTBYeT. OIMIPEeIeIuTh MIPOMYCKHVIO
CIIOCOOHOCTE KaHAaa H CKOPOCTE IEPeIaull HHPOPMAIIHH.

2. BepoATHOCTH MOABICHHA CHMBOIOB HCTOUHHKA aldaBuTa p(ix;) =

0,5, plxy) =025 plxz) =0125 plxs) =0,125.

CHMBOTAMH HMEIOTCA KOPpPE/LIIHOHHBIE CBA3M.
MaTpHIIEH BEPOATHOCTEH

Mexny coceITHHMH
KOTOPEIE  OIMHCBIBAIOTCA

B3 0
16 16

1 1 3

s 2z 8§ !

\ 1 1 1 0 /

2 4 4
T])E'S}TJTCH OIIPCICIIHTD H30BITOYHOCTE HCTOUHHKA [IpH CTATHCTHYECKOMI

HE3ABHCHMOCTH CHMBOJIOB H H30BITOYHOCTE IIPH 3aBHCHMOCTH CHMBOJIOB.

3.IlepBHUHBLI al()aBHT COCTOHT H3 TPEX 3HAKOB C BEPOATHOCTAMH
pr =02, p,=07  py =01 J[1a nepemraun o KaHaaty Oe3 IOMeX
HCIIONIB30BATICA PABHOMEPHBIT JIBOHYHEIT KOI. YacToTa TAKTOBOIO IeHeparopa
500 I'm. KakoBa mponycKHas crIoco0HOCTE KaHana H CKOPOCTE IlepeTadn’

4Ilo xaHamy CBA3H IepefaeTcad aHcaMOlmb Tpex
amTensHOCTEID 7 = (0,01cek n

CHMBOJIOB C
» 1
JACTOTOH craemoBaHuHa F = - HMCTOUHHK
CHTHA/IOB HMEET MAarpuIly 0e€3YCI0OBHBIX BEPOATHOCTEMH
0,4
0,3
0,3



Kanan cea3m xapakrepmsyercd npH p; = 0,01, p, = 0,02, p; =097
MAaTpPHIEH VCIOBHBIX BEPOATHOCTEM

Pz P2 P11
P(Y/X)=|pP1 Pz P2
P2 P1 P32

OmpenemuTs  MPONMYCKHYK  CMOCOOHOCTH — KaHama.  CpaBHHUTH
IPOH3BOINTEIFHOCTE HCTOUHHKA H MIPONYCKH VIO CIIOCOOHOCTE KaHATa.

5.11o JBOHYHOMY CHMMETPHYHOMY KaHaly CBA3H C [IOMEXAaMH

ePEIATCA IBa CHMBOTIA C BEPOATHOCTAMHE p(x;) = 0,75 1 p(x,) = 0,25. 13-
34 HATHYHA IIOMEX BEPOATHOCTL IPABHIBHOTO IPHEMa KAKIOr0 H3 CHTHATOB

yMeHbIaeTca 10 0.875. JImurensHOCTs 0qHOro curHana t = 0,1 cex. TpeGyercd
OIIPEEIIHTE!
1)IpOH3BOIHTENBHOCTE H H30BITOUHOCTE HCTOUHHKA:

2)CKOPOCTH Nepeladyn HH(POPMAIHH H IPONYCKHYIO COCOOHOCTE KaHAaIa CBA3H.

6. 014 mepemaun COOOMIEHHIH HCIIOIB3VETCI KOA. COCTOAIIHH H3 Tpex
CHMBOJIOB. BEPOATHOCTH IT0ABIICHHA KOTOPEIX paBHEI 0.8, 0.1 u 0.1. Koppemiamus
MEKIY CHMBOIAMH OTCYICTBYET. OINpeIenuTs H30ET0YHOCTE KoIa.

7.01peneTuTs MPONYCKHVID CIOCOOHOCTE CHMMETPHUHOIO KaHaza C
MaTpHIEH YCIOBHBIX BEPOATHOCTEH

P(Y/X) =

=Wl =
ol I PSR
L] =S| =
L] = S| =



[MpunoxkeHne 1. OnpepeneHuna

IHocTosiIHHBI CHUMMETPHMYHBIA KaHaJl 0e3 NaMATH OIpeleseTcs Kak
JTUCKPETHBIA KaHall, B KOTOPOM Ka)KIbIi MepeaaHHbld KOAOBBIA CUMBOJ MOXKET OBITh
HNPUHAT OMOOYHO C (PUKCUPOBAHHON BEPOSITHOCTHIO P M MPABHIBHO C BEPOSITHOCTHIO
1-p, npuuém B ciiydae OLIMOKM BMECTO MEPEJAHHOTO CHUMBOJA MOXKET ObITh C paBHOMU
BEPOSITHOCTBIO MPUHSAT 000 apyroil cuMBoi. TepmuH “0e3 maMsaTu” O3HAYaE€T, YTO
BEPOSITHOCTh OLIMOOYHOI0 NpuéMa CUMBOJIA HE 3aBUCHUT OT MPEJUCTOPHUH, T.€. OT TOTO,
KaKUe€ CHMBOJIBI NEPENaBAIMCh /10 HETO M KaK OHU ObUIM NpUHATHL. BeposTHOCTH
NEPEXOA0B B IBOMYHOM CUMMETPUYHOM KaHaJE CXEMAaTUYECKH MOKHO NPEACTaBUTH B
Bujie rpada (puc.12.1).

o>

Pucynok 12.1- IlepexoaHbie BEpOATHOCTH B JBOMYHOM CUMMETPUYHOM KaHaJIe

ITocTOoSAHHBII CMMMETPUYHBIN KaHaJ 0e3 MaMATH CO CTUPAHUEM OTJINYaCTCs
OT TMpEebIIYIIer0o KaHalla TeM, 4TO aindaBUT Ha BBIXOJE KaHalla COJEPKUT
JNOTOJHUTENbHBIA (M+1)-i1 CUMBOJ, KOTOpPBIA YacTo 0003HA4YarT 3HAKOM ““?”. DTOT
CHMBOJI TOSIBIIIETCA TOrAA, KOTJAa JEMOAYJATOP HE MOXKET HaJAEKHO OINO3HATh
[epEIaHHbIN CUMBOJI. BEpOATHOCTH TAKOTO OTKAa3a OT PEUICHUS WIM CTUPAHUS CUMBOJIA
Pc B IaHHOW MOJIETM MOCTOSIHHA W HE 3aBUCUT OT NEpPEAaBaeMoro CMMBOJA. 3a CUET
BBEJICHUS CTUPaHUS YHAETCS 3HAYUTEIBHO CHU3UTH BEPOSATHOCTH OIMIMOKH, WHOTJA €&
Jake CYMTAIOT paBHOW Hyt0. Ha puc.12.2 moka3aHbl BEpOSITHOCTH TIEPEXOIOB B TaKOH
MO/IEIIH.



g=1-(p:p)

o
o>

b 0o

Pucynok 12.2.-IlepexoHble BEpOATHOCTH B JBOMYHOM CUMMETPUYHOM KaHaJle
CO CTUPAHUEM

HecumMmeTpuuHblii kKaHaa 0e3 maMSATH XapaKTepu3yeTcs TeM, YTO OIIUOKH B
HEM BO3HUKAIOT HE3aBUCHUMO JAPYT OT JIpYra, OJHAKO BEPOSATHOCTH OMIMOOK 3aBUCAT OT
TOr0, KakoW cuMBOJd mnepenaércs. Tak, B JBOMYHOM HECMMMETPUYHOM KaHaye
BEpOATHOCTh IpuéMa cumBosia 1 mpu mepenade cumBosnia 0 He paBHA BEPOSITHOCTH
npuéma 0 npu nepenaue 1.

HpOCTGP'IHIGﬁ MOJCJIbI0O IBOMYHOI'0 KaHA/IA ¢ NAaMATBIO ABJIACTCA MApPKOBCKasd
MOJI€/Ib, OIIpCAciIsiCMas ManHHCﬁ IMMCPCXOAHBIX BGpOHTHOCTGﬁ:

1-py, > ]
l_P:

)
..
¥

(12.1)

rIe p1—yCIOBHAas BEPOATHOCTh NpHHATH (I+1)-i cumBonm oOmmMOOYHO, eciH
NPEIbIIYIIUNA TPUHAT TpaBHIbHO; (l-p1)-yclIoBHasE BEpPOSITHOCTh NpUHATH (i+1)-i
CHUMBOJI TIPABWJILHO, €CIU TPEIbIIYIIAHA CHMBOJI NMPHUHAT TPABUIBHO, pP2- YCIOBHAs
BEPOSATHOCTh TPHUHATH (I+1)-i CHMBOJ OMMOOYHO, €CIW MPEIBIAYIIANA MPUHST
omu609HO; (1-p2)-yciioBHasE BEpOATHOCTh MPUHATH (i+1)-ii CUMBON TpaBHIBHO, €CIH
MPEIBIIYIIANA CAMBOJI IPUHAT OMTHUOO0YHO.

Otkyna




