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0.1 Bseaenne

QOyHKIMOHAJIBHBIE METOABI B MOCEIHNIE TeCATUICTUs CTAIN CTaHIapTHBIM
MaTeMaTHIeCKIM allapaToM (pU3nKa-TeOPeTHKa, PabOTAOIIero B TEOPUH 1015t
1 cTaTucTudeckoit dpuszuke. K coxkajieHno, 3T MeTOJIbl 1I0Ka He HAaILIN aJIeK-
BaTHOI'O OTParkeHUsl B y4eOHOIl JuTepaTrype, pacCUuTaHHON Ha CTYICHYECKYIO
ayJIUTOPUIO.

["1aBHOIT 0COOEHHOCTHIO (DYHKIIMOHAJIBHBIX METOJIOB SIBJIAETCA HE TOJIBKO UX
9P PEKTUBHOCTD B IPUMEHEHNH K (PUBNUECKUM 1 MaTeMaTUIeCKIM 3a1a9aM, HO
¥ JIEMOHCTPAIMsI eJINHCTBA HayKu (1 (DU3UKH B YACTHOCTH ).

DYHKINOHAJBHBIE METO/IbI IIO3BOJIAIOT €MHBIM 00Pa30oM (bOPMYJINPOBATH IO/
XOJIbI K Ka3aJ10Ch Obl HIYETo O0ITero He NMEIIIM 3a1a9aM. K nmpumepy, MeTo b
PYHKIIMOHAIBHOIO HHTEIPUPOBAHUS OKA3AJINCH 3(DMEKTUBHLIMU B IPUMEHEHUN
K 3aJladaM KBAHTOBOIl TE€OPUU I0JIsA, HePEJATUBUCTCKON KBAHTOBOI MEXaHUKU,
KBAHTOBOI 1 KJIACCHUYECKON CTATHCTUYECKON (PU3UKU, CTATHCTUYECKON Pauo-
pusuKYI, TeOpUN CIIyUdATHBIX OJTYKIaHWT, 001Iel Teopun CIydailHbIX ITPOIECCOB,
TEOPHH CTOXACTUUYECKUX YpaBHEHUIT, 00IIIeil TeoOpun 3BOJIIOIUOHHBIX YPaBHEHM
U T.JI.

CyecTBoBaHe €JIMHOIO MaTEMATHIECKOI'O allliapaTa, IPUMEHIMOTO K CTOJIb
Pa3HOPOJIHBIM IIpOOJIEMaM, B IIPUHIINAIIE TI03BOJISIET paspadaTbiBaTh 1 O0IIUE Me-
TOJIbl peIlleHus IpobJeM, aHaIn3a KadeCTBEHHBIX CBOMCTB pemrenuii. B urore
IIOsIBJICHIE HOBBIX PE3YJIbTaTOB B OJIHOII 00JIaCTU HAYKU UHIYIUPYET Pa3BUTHE
JIpyrux obJjiacteil, objierdaer B3auMOIOHUMAHUE CIIEIUAJICTOB B Pa3HbIX Ha-
[IPaBJICHUAX HAYKU.

Cieayer OTMETUTD, OJHAKO, YTO IIOKa ellé pa3BuTue (pyHKIMOHAJIbBHBIX Me-
TOJIOB HE JOCTHUIJIO YPOBHS, MO3BOJIAIONIETO TapAHTUPOBAHHO PEIINThH Ty NN
unyto npodjemy. Hanpumep, B Hacrosinee Bpems:

e e cymecTByeT 3(@PEKTUBHBIX METOJ/OB PelleHns ypaBHeHUi B (DyHKIIN-
OHAJIBHBIX IIPOM3BOIHBIX U JaKe He M3BECTHBI TEOPEMBI, YCTaHABJIMBAIO-
e (HeoOXOMMbIE U /U JOCTATOUHBIE) YCIOBUS CYIIECTBOBAHUSI PeIlie-
HUil ypaBHeHUl B (DyHKIMOHAILHLIX IPON3BOIHDIX;

e He cymiecTByeT 3(OPEKTUBHBIX METO/I0B BbIUNCJIEHNUS U aHaIn3a PYyHKIIO-
HaJIbHBIX MHTErPAJIOB CKOJIBKO-HUOY/Ib OOIMINPHBIX KJIACCOB, KPOME Iaycco-
BBbIX NHTEIr'paJioB.

Tem He MeHee, B TeKyIel JINTepaType MOsIBJIAETCA BCE OOJIbIIE Pe3yIbTaToB,
OJTy 9€HHBIX (DYHKIMOHAJIBHBIMI METOJIAMU, KOTOPbIE 9aCTO OYeHb TPYJIHO (TI0-



9T HEBO3MOXKHO!) 6110 OBI IOy IUTh ApyruMu MeTogamit. [loaromy dyHKImO-
HaJIbHbIE METO/Ibl IIPEJICTABIAIOTCS OJHUM U3 TePCIeKTUBHENITNX HAITPaBIeHU
Pa3BUTHUS COBPEMEHHON MaTeMaTHIecKOl (pU3nKim.

B MupoBoit jmureparype nMeercs JOBOJbHO MHOTO MOHOTpaduii, B KOTOPBIX
B TOIl MJIN WHON Mepe U3JI0yKeHbl PYyHKIMOHAIbHBIE MeTO/Ibl. OTHAKO N3ydeHre
pYHKIMOHABHBIX METOJIOB 10 yYeOHMKaM KBaHTOBON TEOPUU TOJIA U TEOPUN
KOHJIEHCUPOBAHHOI'O COCTOSHUS 3aTPYAHAETCI OOMINeM CIeupuIecKnX JeTa-
JIeft, 3aCIOHSIONINX MTPOCThIe MaTeMaTHIeCKe UJIen, JexKaliine B OCHOBE (DYHK-
ITIOHAJIbHBIX METOJIOB.

lannoe mocobue coepKUT 3JIeMeHTapHOe M3JI0KEHUU METOJIOB U ITPOCTei-
MTUX MPUIOYKEHNN PYHKITMOHATBHOTO M depeHmpoBanusd 1 (DyHKIINOHATHHO-
ro MHTEerpupoBanusd. B 1mepBoil riaBe colepKUTcd KpaTKoe N3JI0KeHNe JTaHHBIX
METO/I0OB 1 UX IIPOCTEHMINX IIPUMEHEHNIl B KJIACCUYECKOIl MexXaHUKe 1 KJaCCU-
JecKoit Teopun 1oJid. Bropas TyiaBa COAEpXKUT TPUIoKeHnsd PyHKITMOHATbHBIX
METOJIOB K MpobieMaM KJIaCCUICCKON CTATHCTUIECKON MEXaHIKH,



I'1aBa 1

[Tpuanunbl GyHKINOHAJILHOIO
nanddpepeHIupoBalsg 1 NTHTeIPUPOBAHUS

1.1 TIlonsarue pyHKIIMOHAIA

O6oznaunm depe3s H ruibbepToBo 1MpocTpaHCTBO, 00pa30BaHHOE MHOYKE-
CTBOM Becex (DYHKIWI, HHTerpupyeMbix ¢ KBajpaTtom. 1lycrs ¢(x) € H — Heko-
TOpast KBapaTuIHO-HHTErpupyeMast (DyHKINsA, OIpeIe/IeHHAsT B KAz /101 TOUKe
HEKOTOPOro MHOKecTBa R", B KadecTBe KOTOPOIO MOI'YT ObITh, K IIPUMEPY, Be-
mecTBennasg och R mm geTnpéxmMeproe IpocTpancTBO-BpeMs.

Qynryuonarom F[q] 6ynem HasbiBarh oTobpazkenune MmHokecTBa H Ha MHO-
YKECTBO BEIECTBEHHBIX MU KOMILIEKCHBIX uncest. Jdpyrumu ciioBamu, byHKIN-
OHAJI — 9TO 3aKOH, CTaBAIMUI B cooTBeTCTBHE Kaxkioi dyuknuu ¢(r) uz H
HEKOTOpOe (BeIIeCTBeHHOe W KOMILIEKCHOE) YHCIIO.

Orpanuunm cebst paccMoTpeHneM PYHKIIMOHAIOB Ha/l TI0JIEM BelleCTBEHHbBIX
qUCeT.

Ipumepvi pynruuonanos

1. Ilycrs f(z) € H — nexkoropast dukcnposannas Gyuknns n3 H. [Tocrasum
B cooTBeTcTBUE Besikoit yukiwn ¢(x) € H ancio no npasuy

Filq) = / f(2) qlz) de = (f.0), (L1)

3/1eCh BBEJCHO obozHadenue (f,q) st CKaagpHOro mpousseaeHus. Fi[q]
SIBJISICTCSL IPUMEPOM  AUNetin020 Gynkyuonana, T.e. PyHKIMoHAIa, 00/1a-
JIAIOIIero CBOMCTBOM JIMHEIHHOCTN

Fi[Ciq1 + Cago) = CiFi[qi] + CoFigo), (1.2)

rine  Ch, Cy — NpOM3BOJIbHBIE UUCIA;
q1(x), q2(x) — npoussosbhbie Gynkinnn u3 H.

7



2. Homoxkum, aro K(z,y) — Hexoropas dbukcupoBanHast (DYHKIHs IBYX e
pPEMEHHBIX, obecliednBalolas CylecTBOBaHIE NHTEIPAJIOB BUJIA

[ o) K@) i) drdy = (6. K0) (1.3)

JJIST TIPOU3BOJILHBIX (byHKuHﬁ ¢(x), ¥(x) nuz H. TlocraBum B coorBeTcTBIE
kazkoit yukim g(x) € H wncio mo npasuiy

// ,Y) q(y) drdy = (g, Kq). (1.4)

10T (DYHKITHOHAJT SIBJISETCST IPUMEPOM OUTMHEHHBIX (I KBAPATHTHDIX )
dyHKIMOHAIOB.

3. PaceMorpum MexaHMUECKYIO CUCTEMY € OJIHOM CTEleHbIo CBOOOJIbI, 3a/aBa-
eMoit 0000IIEHHOI KoOpAuHATOf ¢(t), 3aBucsieit or Bpemern. OGO3HATIM
gepe3 ¢(t) TpOU3BOJHYIO KOOPJANHATHI 110 BPEMEHH, T.e. 00OOIMEHHYIO CKO-
pocTh. B ylarpamxkesoit (hopMysInpoBKe KIACCHYECKON MEXAHUKI BBOJMT-
e yukius L(q(t), ¢(t), t), naspiBaemas dyuximeii Jlarpamka. 13 Beex
BO3MOYKHBIX TPACKTOPUIl, OIPEJIE/ISIeMbIX 3aBUCUMOCTLIO 0O00IEHHOM KO-
OPJMHATLI OT BPEMeHN IpK (PUKCUPOBAHHBIX 3HAUYCHUAX KOOPJAUHATLI B Ha-
YaJIbHBI 1 KOHEYHBI MOMEHTHI BPEMEHH, peajn3yercs Ta, JJid KOTOPOi
BeJIMYNHA UHTErPaJia

Sla) = / Liglt), d(t), 1) dt (15)

NpUHUMAET HanMeHbIee 3HadeHune. arerpar (1.5) HasbiBaeTcst eficTBH-
€M, a COOTBETCTBYIOIIUIT IPUHIIUIT — IIPUHIIUIIOM HaWMEHbIIEro JeiiCTBUS.
Herpyiao 3ameruts, uro unrerpas (1.5) spisercs GyHKIOHATIOM OT ¢(t).

O6ozuaanm wepes {¢,} opmornopmuposannwvi 6asuc 8 H, T.e. nabop dyHk-
it 13 H, yaoBieTBopsomnii yeJI0BUsIM OPTOHOPMIPOBAHHOCTH

(0n — nmesibra KpoHekepa) u MOJIHOTBI

" 0u(@) 6uly) = 3z —y). (L7)
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Torna npoussosbrast Gyuknus q(x) € H moxker ObITh paszyiozkena 1mo 6a3ucy

=3 Gl (1.9

KoadhdurmenTsl pa3iozKeHust ¢, ONPeIeaioTCss OUeBIIHBIMUI COOTHOIIECHUSIMI
<h:/¢@@mmm=@¢m. (19)

Herpyauo 3aMeTuth, uto Bee Kosddurments ¢, = F™[q] pasnoxenus (1.8)
SIBJISTIOTCS JINHEHHBIME (DY HKIIMOHAJIAM.

1.1.1 PyukinumoHaJ KaK QPYyHKINSI O€CKOHEYHOTO YHCJia IIepeMeHHbIX

D yHKIMOHAJ MOXKET OBITH IIPEICTaB/IeH KaK (DYHKIMS OCCKOHETHOT'O YHCIa
nepeMeHHbIX. OTMeTHM J[Ba, BO3MOYKHBIX IIyTH TAKOI'O IIPE/ICTaBJICHMSI.

1. IIpencrasum apryment dyHKIimonata F[q] pasioxeHuem ero B psii 1o MoJi-
HOIl OPTOHOPMUpOBaHHON cucteMe dbyHukuit {¢d,(x)}:

ZQn¢n] :}—(QMCD;---)? (1'1())

rie F(qi,qo, . ..) — oObruHast GYHKIUST IEPEMEHHBIX (1, G2, - - .. B dacTHO-
CTHU, JIJId IUHEHHOTO (PYHKITMOHAIA NMEEM:

f Q1 QQa'-- Z%Lfna (111)

:/%@U@Mx

AHaIornIHO BhIpaykeHne Jijisi ONInHeHOTO (BYHKIIMOHAA BBITJISIIUT TaK

Folqr, @2, - ) kanqmqn, (1.12)

rie

rie

:/ Om(z) K(x,y) dn(y) dxdy.
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2. Pazobbém obstacTh onpeesenus hbyHKIUN Ha (OECKOHETHO) MHOTO KPOXOT-
HBIX 00JIOMKOB ¢ 00bEMOM 7. B KaxKoMm 3 00JI0MKOB BBIOEPEM HEKOTOPYIO
BHYTPEHHIOIO TOUKY Xs. BBeIEM COBOKYIIHOCTb 3HAUYEHMI MCXOIHOI (DyHK-
UM B y3JIOBBIX TOUYKAX

qs = q(xs). (1.13)

B srom ciryuae apryment dyukimonasa Fqg] 3amensieTcss Ha COBOKYITHOCTE
OOBITHBIX TIEPEMEHHBIX (. . ., (s, (s+1,---) ¥ (QYHKIHOHAJ IPEBPAIIAETCS B
QYHKIIIO COOTBETCTBYIONINX ITEPEMEHHBIX ('

F[Q] :f(---aq‘Saqts—&—la-‘-)- (114)

[TonsTHo, uTO Tpu 7 — 0 TakKoe IpejicTaBIeHIe PYHKIIMOHAIA CTAHOBUTCS
TOYHBIM.

1.1.2 @yHKIIMOHAJIbHbIE CTEIIEHHbIE PSIAbI

HekoTopsie pyHKIHMOHAJIBI MOI'YT OBITh IIPEJICTABJIEHBI B BUJIE PSIJIOB, 4JIEHbI
KOTOPBIX SBJISIIOTCS HEKUMHU CTaHIAPTHBIMEI (PYHKIIMOHAJIAMI. AHAJIONOM IIPeI-
cTaBJIeHUs] OOBITHON (PYHKIINKM B BIJE CTEIICHHOI'O PsIa SIBJIAeTCs (PYHKIIMOHAJL:

Flq] = niog %/d:m/d:z:g---/d:z:nf(:cl,xg,...,a:n)q(a:l)q(xg)---q(azn).

(1.15)
IIpumepot
n
L. Ipu f(x1,...,2,) = ][] ¢(zs) orciona mosydaercs: SKCIOHEHINATLHBII
s=1
P

2. Tlayccos ps:
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1.2 ®ysknuoHaabHoe anuddepeHImpoBaHIe

OyukinponaibHast IPOU3BOAHAS, UHOIA HasblBaeMasl ellé BapualllOHHOI
IPOU3BOHON, ONPEIeSIACTCA COBEPIICHHO aHAJIOTMYHO YaCTHON IPOU3BO/IHONM
dbysKIn MHOUX HepeMeHHbIX. [Ipugagnm dbysxmun g(x) 6eCKOHEYHO MaJioe
u3menenue 7(x). B mepBom mopsijike 1o 7(z) cooTBeTCTBYOIIEE N3MeHeHne BhyHK-
nuonasia F[q] mormyckaer npejcraBieHne B BUJe:

oF = Fla+l =Pl = [ fo)nwyy = [ Zawyds. (119
rie f(y) — xoaddurment npu Geckonedno Masoit Besmante 7(y). Cpasanm (1.18)
¢ BBIpayKeHHeM Jist 1osiHoro ddepentnana (DyHKIN MHOTHX [IEPEMEHHBIX

u=¢(r1,...,T):

dxs. (1.19)

=
!

du,

S,

<
)

R}

=2

s
1

Ls,

3 du (1.20)
dq(y) Ox,’

Z%/dy.

HerpyHo 3ameTnThb, 9T0 U3 onpejeaeHust 0-pyHKIINT

a(z) = / )z — y) dy (1.21)

CJIEAYET II0JIEBHOE TOXKIECTBO

=d(x —y). (1.22)
B kauecrBe npumepa paccMoTpuM guddepeHnpoatne (pyHKIMOHAA:

F,[q] :/---/f(:vl,...,a:n) q(z1) - q(xy,) doy - - dxy, . (1.23)
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Boijessst nHeiinyo JacTh Bapuanun (byHKIMOHAIA ¥ UCIIOJb3Ysl COOTHOIIIE-
aue (1.22), Haiijém GyHKIMOHATBHYIO TTPON3BOIHYO

:/---/f(y,xg,...,xn) q(x2) -+ - q(xy,) dag -+ - dx, +
—l—/---/f(xl,y,...,xn) q(x1) q(x3) - - q(xy) deydes - - dxy, + -+ -+

+/---/f(x1,xz,---,y) q(z1)q(x2) - - - q(2n-r) doy - dayy .
(1.24)

Ecu dyukiust f(xq, ..., x,) CAMMeTpIYHA OTHOCUTEIBHO TIEPECTAHOBOK CBOUX
apryMeHTOB, TO

oF,
(SQ(y) :n/"’/f(xl,xQ,...,l'n_l,y) Q(xl)Q(xn—l) dCIfl“‘dZCn_l.

(1.25)
Bamernm, Keraru, 4to dyHkiuonas (1.23) He U3MEHWTCs TIPH BCEX IEpPecTa-
HoBKax Bmia ¢(x;) = q(z;), HO3TOMY BCerja MOXKHO CYHTATh, 4TO (DYHKIIHA
f(xy1,...,x,) CHMMETPHYHA 110 CBOUM API'yMEHTAM.

AHAJIOrMYHO BBIYNCIIAIOTCA beHKL[I/IOHa.HbeIe IIPOM3BOJHBIC BBICIIUX ITIOPA -
KOB

52F,
5q(y1) dq(y2)

n—l / /f L1y ..y Tp—2,Y1, y2)Q(331) Q(Ina)dﬁ'“diﬁn*z,
(1.26)

5an
dq(y1) - - - 0g(

— n— / / f T1yevny Ty m,yl,...,ym)q(:ﬁl) Q(an—m)dl’y"dxn_m.
(1.27)
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Psn Teiiopa mist Geckonedno nuddepenimpyemoro dyHkimonata Fq|

Flq+dq] = +Z n'/ /5(] ™ o 5200 dq(xy) -+ 6q(xy,) day -+ - dxy, .

(1.28)
fcho, uro Geckoneunoit muddepenipyemoctu dyHkiuonana F[q] vHegocrarou-

HO JiJIst TOro, 9To0bl psiyt Teitopa (1.28) cxomusics K HCXOAHOMY (DYHKI[HOHAITY,
HO He OyjeM 00CyKIaTh 9TU (BecbMa CYIIECTBeHHbBIE JIJIs MareMaTukal) TOHKO-
CTH.

O060061IeHne TIOHATHA (DYHKITMOHAJIBHON MTPOU3BOIHON Ha ciydail yHKIN-
OHAJIA, 3aBUCSINET0 OT HECKOIbKUX QYHKIWH ¢(x) (o = 1,...,m), Broane
TPUBHAJBHO U OTJEJIBHOIO OOCY:KJIEHHS He 3acjyzKuBaeT. [Ipu sToM mosie3Ho
UMETHb B BUJLY COOTHOIIIEHNE

dqa ()
0q5(y)

PaCCMOTpI/IM HECKOJIbKO IIOJIEHBIX IIPHUMEPOB HaAXOXKICHIMA ClJYHKHMOHaﬂb—
HBIX IIPOU3BO/JHBIX.

= 0ap (T — ¥). (1.29)

1. Ilycrs dyukiwonan F[q] numeer Buy

Flq) = / /f (z1,...,20)) dzy ... dxy, (1.30)

rie f(q) — obbranas beHKLLI/IH OJIHO#T TIepeMeHHON ¢, a q(T1,...,T,) —
oObIYHAA (PYHKIUS N IEePEeMEHHBIX, Olpe/ie/IéHHas B (DUKCUPOBAHHON 00-
nactu €. Bapuanus storo dynkimonasa o F mmeer BuI

q(x1,...,75))
0F = / / Ja(ir.. 0q(z1, ..., xy)dzy ... dx, (1.31)

X))

(HATTOMHIM, 9TO BapbHPOBAaHUE TIPOU3BOIUTCS IIPpU (DUKCHPOBAHHOI 06,18~
cru unTerpuposanus €2). Orcioja cieyer

OF _ df (q(z1,...,2p))
dq(xy, ..., xy) dg(z1, ..., x,)

Tem caMbIM HaxoxKjaeHUE (YHKINOHAJILHON MTPON3BOIHON (DYHKIMOHAJIA,

(1.32)

Brga (1.30) CBOAUTCS K BBIYUCIEHUIO OOBITHON MTPOU3BOIHON OT TIO/BIHTE-
IpaJibHOI (DYHKINK. DTOT HPUMEP J0IIycKaeT 0000IIeHne Ha 1y dail (DyHK-
[UOHAJIA, 3aBHUCAIIEr0 0T HeCKOJIbKIX DYHKIWH F[q1, . . ., G-
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2. Pazbepém qub Oostee CJIOXKHBI ciydail (10 CpABHEHUIO C MPEIBITY M
puMepoM ) (bYHKIMOHAA BUIA

dq dq
/ / ( xl,...,xn),axl,...,axn) dry...dx,, (1.33)

rae  f (21, .., 2p41) — byHKIUA OT N + 1 HIEpEMEHHO;
q(z1,...,T,) — QYHKIUA OT N [IEPEMEHHBIX.

He cocraBut ocoboro Tpyma HallTH Bapualyio 3TOro (pyHKIIMOHAIA

of 9
N M( )’

(1.34)
cnonb3yst n-MepHyto Teopemy l'aycca u mmpejiioaras, 4To Ha I'PaHHIIEe 00-

nactu §) Bapuannn QyHKINN q(a:l, Ce ,xn) oOpaInalTcs B HYJIb, TOJIYUIM
af "0 of
oF= [ - [ dxy...de,{ =— — o ey Tp).
[ fonan (2 [ Yo
(Q) k=1 dxr
(1.35)

Taxum o6pasom, GyHKIMOHATIBHAS TPON3BOHAsT hyHKIMoHATA (1.33) nme-
eT B/

(1.36)

oF 8f
oq(xy, ..., x Jq Z@xk (aq)

6$k

O600IeHne 9TOro0 pesynbrata Ha ciaydail dyrkimonata tuna (1.33), HO

3aBUCAIICIO OT MHOI'MX HEPEMEHHDBIX (1, . . ., (m, & TAK:Ke COIepKalllero B
07q,

OJIBIHTEIPAJIbHON (PYHKITMH MPOU3BO/HBIE BBICIINX ITOPSIKOB —— 1o
x

BOJIbLHO I'POMO3/JIKO, HO BIIOJIHE TPUBHUAJILHO.

1.2.1 JIumneitHble TpeoOpa3oBaHUS

Jluneitnoe mpeobpasoBaHme eCTh COOTBETCTBUE MEXKY IBYMs (DYHKIIHAME
q(z) m ¢'(x), onpenensiemoe COOTHONIEHTEM:

- / K(x,y)q'(y)dy. (1.37)



Ecin 10 npeodbpazoBaHue odpaTuMo, TO

= / K~ (z,y)q(y) dy.

/ K(z,y) K (y,2)q(z) dyd-=.

[Toxcrasum (1.38) B (1.37):

[Togcrasiss anamornano (1.37) B (1.38), maiigém:

//K (z,y) K(y, 2) q¢'(2) dydz.

Orcrona ciaeayer

[ K K s dy = [ K o) Ky dy = b - 2).

1.2.2 ®@yskumoHaJbHOe ITpeobpa3oBanue Jlexxanapa
[TycTn

0Fq]

p(y
)= Sq(y)’

Ompenennm dynkiponan G[p| coorHormennem

15

(1.38)

(1.39)

(1.40)

(1.41)

(1.42)

(1.43)

1 OyjeM HasbiBaTh dyHKImoHan G|[p| npeobpazosanuem Jlexkanapa (yHKIHO-

naia F[q].

1.3 ®PyHKIMOHAJIbHOE UHTEIPUPOBAHUE

Mrak, (pyHKIMOHAT MOXKET OBITh MHTEPIPETUPOBaH, Kak (BYHKIUs OECKO-

HEYHOT'O 4YncJia NepeMeHHbIX. Onpeiesnm QyHKIMOHAIBHBIN NHTErpaJl CJIeIyTo-

UM 00pa30oM:

/F[q][dq]=/---/f(ql,---,qm---)f[ldqs =

:g&/.../;r<q1,...,qn)qu5,
s=1

(1.44)
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ecJIu 1pejes B 1paBoii yactu cymecrByer. Ciegayer OTMETUTh, YTO TaKoe OIIpe-
JleJIeHIEe He BIIOJIHE YJIOBJIETBOPSIET MaTeMaTHIeCKUM KaHoHaM cTporoctu. Heoo-
XOJIMMBbI€ YTOUHEHUsI OY/1yT BBIIOJIHEHBI B JaJIbHEIIeM TP pacCMOTPEHNN KOH-
KPETHBIX 3aJ1a4.

1.3.1 JIuneitHasg 3aMeHa mepeMeHHbIX B (PYHKIIMOHAJIHLHOM WHTErpa-
Jae

Bamenum dyukiwo ¢(x) Ha gapyryto dyaknuio ¢'(z), 3a1aBaeMy0 cOOTHO-
IIeHneM

/K x,y)q (y)dy, (1.45)

vie K(r,y) = K(y, ).
Torma

L/lﬂkhﬂhﬂknﬁk (1.46)

Haiijiém cBsi3b Mexity jiByMsi Mepamu unrerpuposanus [dq| u [d(Kq')]. s
sToro paszjokum obe dyukimn g(x) u ¢'(z) B dopmyne (1.45) mo HekoTOPOIt
TOJIHOTT OPTOHOPMUPOBAHHOM cucTeMe BYHKIW [pg(x)]. B utore naiiném:

Z Gs ds(7 Z @ /K z,y) &y (1.47)

YMHOKIM 00e JaCcTh 9TOr0 COOTHOIIEHUS Ha ¢y, (), TPOUHTErPUPYEM IO ¥, yIu-
TBIBasi OPTOHOPMUPOBAHHOCTD CHCTEMbI (DYHKINI [¢pg(x)] n mosryanm:

= Z kma’ (1.48)
l

rje
b= [ [ 0u@) K. énty) dody = (0, Kon) (1.49
Besmaunnt k,; siBIIstioTCst 9/1eMerTaMu MaTpuilbl Slkobu mpeobpasosanust (1.47),
II03TOMY
[dq] = (det K) [dq]. (1.50)
CooTBeTCTBEHHO
| Flalag =@t ) [ FiKq o) (151)

DTO COOTHOIIEHNE AT IIPABIJIO 3aMeHbI IIePeMEHHbIX [IPH JIMHEHHOM IIpeodpa-
30BaHUM B (DYHKIIMOHAJIBLHOM HHTErpaJie.
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1.3.2 T'ayccoBbl pyHKIIMOHAJIbHbIE MHTETPAJIBI

K coxaJsiennio, ngaJieKo He KayKJiblii OOBIKHOBEHHBIN OIpeIeéHHbII MHTe-
rpaJi, cojepzKalluil mapaMeTpbl, BbIPAXKaeTCsd B 3JeMEHTaPHBIX (DYHKIHUAX OT
X napamMerpon. Cutyalus ¢ KpaTHbIMUA UHTerpajaMu HaMHOIo Xyzke. DyHK-
[IMOHAJIbHbIE NHTErpaJibl JOIYCKAIOT TOYHOE aHAJUTUICCKOE BHIYUCICHUE YPEe3-
BBIYAIHO peaKko. K dumesy TOUHO BBIYUC/IsIEeMbIX (DYHKIIMOHAJIBHBIX HHTEIPAJIOB
OTHOCATCS ['ayccOBBI MHTETPAJIBI.

Haunéwm ¢ I'ayccoBbix mHTErpasioB KOHEUHON KPATHOCTH, KOTOPbIE IMEIOT BIJL

n

+00
1 1 -
(2%)”/2 / Tt /exp _5 Z i} T dry...dx, = (det A) 1/2 ) (1.52)

J,k=1

34ech @jj — MaTPUYHBIC 3JIEMEHTBl HEKOTOPOl CUMMETPUYHON BeIleCTBEHHOI
matpuiibl A, KBajiparudnas gpopma

n
E AjpTjTE
jk=1

PEJIIOIArAeTCsT TOJOKUTETHLHO onpeenénnoii. JacraeiM caydaem (1.52) sB-
nstercst unrerpast llyaccona

+00
1 12 1
— e Mdr = —, Ra > 0. 1.53
V2T / \/5 ( )

Pacemorpum ecrectBentoe 0600meHne narerpasa (1.52):

+00
1 n n
I(bl,...,bn):/-'-/exp —§Zajkxjmk—2bjxj dxy ...dx, .
. j=1

jk=1
(1.54)
O603HaYNM Yepe3 X BEeKTOp € djeMeHTaMu {X1,...,Z,}, depe3 b — BeKTOp C
ssementamu {by, ..., b, } n depes A — MaTpUILy ¢ IeMeHTaMu ;). Boranciernne

9TOr0 MHTErPaJIa COACPZKUT JBa dTalla: ePBbIil — MCKII0YeHNne JIMHeHHBIX 110 T
YWIEHOB C ITOMOIIBIO TOAXOJIAINell 3aMeHbl IepeMeHHbIX; BTOPOil — IIPUBeJIeHne
ocTaBImelicst KBaApaTHIHO (DOPMBI B 9KCIIOHEHTE HOBOTO MHTerpaJia tura (1.52)
K TJIABHBIM OCSIM.
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1.3.3 MHckiaoyeHne JUHEHHBIX 4ieHOB B (1.54)

OrnpejiesiuM BEKTOPHI Yy U Z COOTHOIIEHUSIMI

— _A'b,
{ - vtz (1.55)

1 ipeobpasyeM BhIpayKeHHe MOJ 3HAKOM IKCIOHEeHTRI B (1.54):

%(X, Ax)+(b,x) = %(z7 Az)—l—% [(y, Az) + (=, Ay)]—i—%(y, Ay)+(b,z)+(b,y).
(1.56)

3aMeTuM, 4To

(v, Az) = (z, Ay) = — (b, z), (1.57)

nosroMmy B 1pasoii gactu (1.56) cymMMa MOUEPKHYTHIX CJIaraeMbIX PaBHA HYJIO.
Hasee 3 (1.55) mveem

%(y,Ay) = —(b,y) = (b,A™'b), (1.58)

TI09TOMY BBIpazKeHHe MoJ1 9KCIIOHeHTOM B (1.54) B HOBBIX epEMEHHBIX HE COJIEp-
JKUT JINHEMHBIX 110 2 YJIEHOB:

S0, 4%) + (b, x) = 1 (7, Az) — (b, A™'b) (1.59)

Taxum 06paszoM, ¢ TOMOIIBLIO 3aMeHbl repeMeHHbIX (1.55) narerpas (1.54)
pUBEIEH K (hopMe

I(b)—exp[ (b, A~ 1b]/ /exp< (z Az)) dzy--+ dz,. (1.60)

Kpanparnanas dpopma

(z, Az) Z k2 2k (1.61)

J,k=1

C IIOMOIIBbIO HEKOTOPOI'O OPTOI'OHAJILHOI'O Hp606pa30BaHI/IE{

% =Y L (1.62)
k=1
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MOZKET ObIThH I[IpuBe€cHa K JualroHaJIbHOMY BHAY

n

Z AjkZj2k = Z N &7 (1.63)
j

J,k=1

IPUYIEM BCJIEJICTBUE MTOJI0KUTE/ILHON OIPEIeIEHHOCTH MaTPHUILl A Bce cOOCTBEH-
Hble 3HaYCHUA A HOJIOKUTEIbHDI. fKoOMaHn opTOroHaIbLHOIO 11PeodPa30BaHu,
KaK M3BECTHO, PaBeH €INHUIIE, TI09TOMY

n

+00 o0
1 1y g2
/. . ./eXp <—§(Z,AZ)) dzl ce dzn — | | / 67§>‘J€j d‘fj =

o (2m)™/2 (1.64)

4%)

Ocraérea 3aME€TUTb, 9YTO JCTCPMHWHaHT MaTpPHUIbI ABJISACTCA OJHUMM M3 MHBapPH-

AHTOB OPTOTOHAJILHOI'O MTPEe0OPA30BAHMA, TOITOMY MTPOU3BEICHIE COOCTBEHHBIX
3HadeHnil \; MaTpuibl A ecTh JeTepMHHAHT 3Toit MaTpuls! det A, oTciona cie-
JyeT OKOHYATe/IbHOE BhIpaKeHue Jijisi rayccoBa naterpaja (1.54):

/J-r(-)o-/exp [—%(x, Ax) — (b,x)] dz - dey =

(zﬂ)n/2
(det A)1/2°

OTCIOIL& MOI'yT OBITH IIOJIYY€HBI ABa COOTHOIICHMA, KOTOPbIC IIPUTI'OAATCA HaM B

— exp B(b, A—lb)] "

JaJibHeneM:

exp B(b, Ab)] _

- (det A)I}Q(Qﬂ-)n/Q /+OO /exp [_%(’9 Ax) — (b,x)] [dz];

o

exp [—%(b,Ab)] _ (1.66)

_ (detA)JZ(%)n . / +: / exp [—%(x, A‘lx)—z’(b,x)] da).
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rae [dz] = [] dz;.
j=1

B neBbIx gacTsax 9TUX COOTHOIIEHNIT comepzKaTcCsd SKCIIOHEHTHI OT KBaJlpaTU4-

HBIX bopM
ei[%(b,Ab)]

110 TTEPEMEHHBIM by, & B TIPABBIX YaCTAX — MHTErPAJIbI, COAEPIKAIIIE SKCITOHEHTDI
OT JTUHEHHBIX (DOPM BUIa,

o(bX)

110 ATUM 2Ke IiepeMeHHbIM. VIMeHHO 5THM 00CTOSITE/ILCTBOM 1 00YCJIOBJIEHA, 110-
JIE3HOCTH TTpeobpasoBanuii (1.66), KOTopble HA3BIBAIOT npeobpazosanuamu Cmpa-
monosuya-Xabbapda.

1.4 BapuanmmoHHBIII IIPUHONII B KJIAaCCHYECKOIl MeXaHUKe
1 TEOPUHU KJIACCUYECKUX MOJIeN

HeBo3MOKHO HE M3YMHUTLCSI TOMY, YTO YPaBHEHUS JIBUKEHIA KJIaCCUIECKO
MexXaHuKM, ypaBuenns MakcBesia B 9J€KTPOJUHAMUKE U MHOTHE JIDYTHE YPaB-
HEHUS (PUBNKU MOTYT OBITH MOy YeHbI 13 HEKOTOPOI'O €/INHOTO MPUHIINAIIA — Ba-
puarmonnoro nputiuital CyTh 9TOr0 NPUHIUIIA COCTOUT B TOM, UTO U3 6€3MEpPHO
boraToro MHOXKeCTBa ITyTell peabHble (PU3NIECKIE CUCTEMBI 110 HEITOHATHBIM CO-
00paKeHUSM BBLIOUPAIOT TOT, KOTOPBII MUHUMU3UPYET HEKOTOPDIN (PyHKIITNOHA
IyTH, Ha3bIBaeMbIil jgeficTBueM. KTo-To B ¢BA3M ¢ 3TuM ckazasr: “Pusnka ecTb
tam, rie ectb JEVCTBUE”. B cBs3u ¢ 5TUM paccMOTPUM OCHOBHYIO 33784y
BapUAITMOHHOT'O NCUNC/IEHUS.

1.4.1 VYpaBuenus Jlarpan>ka B KjacCU4eCcKoOili MeXaHUKe

PaccMoTpuM HEKOTOPBIH (PyHKIIMOHA BU/IA
to

st = [ a0 d(0). 0yt (1.67)

ty

rie  ¢(t) — HekoTOpast pobHast (DYHKINST OT BpEMEHH ;

sy da(t).
L(x,y,t) — bynxius Jlarparka (Wi mpocTo JarpaHzxKuaH).
Jlarpamzkuan nupejmnosaraercs audepeHnupyeMbiM JOCTATOYHOE YUCIO Pas.
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[eomerpudeckuii 0bpas, coorsercrByomuii hbyuknun ¢(t), ectb Kpupasi, Jie-
»Kalas Ha 1ockoctn qOt, orpanmdennast yeiaoBueMm t; < t < to. Paccmor-
PUM MHOYKECTBO KPUBBIX € 3aKpeIiéHHbIMEI KoHIaMu q; = ¢(t1), go = q(t2)
1 BbIOEPEM U3 MHOYKECTBA KPUBBLIX TY, KOTOPOH COOTBETCTBYET 3KCTPEMAJILHOE
snadenue dyunxrmonasa (1.67).

3 yenosust sxcrpemyma yHKInonama (1.5) ciaemyer, 910 (HhyHKIIHOHAb-
Hasl pon3Bo/IHas jeficteust S o dyukunu ¢(t) pasaa myso. C yaérom (1.36)
VIMEEM:

0.5 oL d[ OL ]: (1.68)

5q(t) — dq(t)  dt |9((0)
9T0 ecTb ypaBHeHue JlarpaHrka JIBUXKEHUsI CUCTEMbBI C OJHOI CTeleHbI0 CBODO-

161 ¢(t). B cydae cucrembl ¢ n crenersivmir ¢cBOOOIBI ¢y (1), . - . , gn(t) mMeeT MecTo
cucreMa ypaBHeHUil JIBUKEHUST BUJIA

Sai(t) — Dgit)  dt

) oL d [ oL
0 (gi(t

)>] —0, i=1=n. (1.69)

3AJIAYA 1. Boiectn dpyHkumto JlarpaHka MasiTHUKA, HaxoAsLerocs B

OAHOPOAHOM MOJNE TAXKECTU, U HalTW YPaBHEHNA ABUXXEHNA STOTO0 MaATHN-
Ka. Haitn 3aBucumocTb nepnoaa KoNebaHnst MasTHUKA OT AMIUJTNTYAbI.

BAﬂALIA 2. NmeeTcs 3aMKHYTas ueno4dka N 0A4NHAKOBbIX TOYEYHbIX Ya-

CTUL, COEAMHEHHbLIX OAMHAKOBBLIMU MPY>XXUHKAMU C >XECTKocTbto k. [Noka-
3aTb, 4TO PYHKUMSA JlarpaH»a 3TOW CUCTEMbI UMEET BUS,

5 N 2
mi; klx; — xi1]
L — 1.70
2 ) ( )

N
I —

1 1=1

i_

rae x; — OTKIOHEHMNE i-i YaCTULbl OT MONOXKEHNS PaBHOBECUS, NCMO/b30-
BaTb LUMKINYECKOE rpaHnydHoe ycnosue i n(t) = x;(t). Haiitn ypasHeHus

ABUVXKEHUA 3TOI CUCTEMBbI.

1.4.2 CkaJsspHBIE IIOJIA

PaccmoTpuM HaTSIHYTYI0 THOKYIO HUTH C 3aKPEIJIEHHBIMU KOHIIaMU. JInHeii-
HYTO IJIOTHOCTH 0D03HAYNM Uepe3 p, HaTskeHue Hutu depes3 1) u(x,t) — masoe
JIOKQJITbHOE CMeIeHne TOUYKN & HUTU B MOMEHT BpeMenu t. Torja KuneTnydeckas
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SHeprusi K HUTHU ecTb

K = %/p (a“(;;’ t)>2 dz, (1.71)

MHTErPUPOBAHNE BBIIOJIHAETCSI 110 Beeil mymae Hutn. Pabora d A 1o pacTsKeHno
OECKOHEUHO MaJIoro jieMeHTa dxr HUTHU pPaBHa,

B u(z,t)\’ 1 u(z,t)\’
dA=T \/1—!—( o >—1 dxwéT( e dx. (1.72)

Orcroa noTeHIua bHas SHEPIUs CTPYHBI paBHA

U= %T/ (a“éfc’ t)>2 dz. (1.73)

CooTBeTcTBeHHO, (DYHKIIMOHAJ JIeHCTBUST NMEeT BU/I

// [ <8u z,t) ) -7 (%)1 dx dt. (1.74)

10T DYHKIMOHAJ SIBJISICTCST TaCTHBIM cirydaeM dynkinnonasa (1.33), mosromy
ypasHenue jpuzkenns (1.36) /it cTpyHbI IpHoOOpeTaeT Bu/

0%u(xz,t) 1 0%u(x,t)
Ox? 2 Ot
rjie ¢ = /T /p. D10 ojiHOMEPHOE BOJHOBOE yPABHEHUE, IIAPAMETD € — CKOPOCTh
PACIPOCTPAHEHsI BOJIHbI.

=0, (1.75)

Ypasuenue (1.75) gomyckaeT HECKOJIBKO BAPUAHTOB 0000IIEHNUSI.

1. ¥YBeauuenne 4ncia TPOCTPAHCTBEHHBIX IIepeMEHHbBIX. J[JIg n-MepHOro KoH-
THHYYMa UHTerpaJl JeficTBus IpejacTaBuM B popme

/ /[ (au—Xt> TZ<8ua;:t>]dxdt. (1.76)

(n+1) pas3

YyTb OoJiee 00ImIMil caydail jjisi HeM30TPOIIHOINO KOHTUHYYMa,

/ / (8u X, t) ) Z T <8ua;c8 t)) <8ua(zt)> dx dt.

n+1 ) pa3

(1.77)
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rae 1y — 97IeMEeHTh CUMMETPUYHOI TOJIOYKUTEIbHO OIIPeIeIEHHON MaTpH-
1bI. Y paBHEHMUsI IBUKEHNST, COOTBETCTBYIOIINE HHTerpasy geiicrsust (1.77),
1pejijiaraeTcsl BIBECTH CaMOCTOSATEIbHO.

2. PacemoTpuM cTpyHY, MOTPY?KEHHYIO B YIIPYTYIO cpeiy ¢ KO3 DUImenToM
yupyroctu K. llorennuasnbaas 3HEPIrus Takoil CTPYHbI UMeeT B/

U= % / [T <%)2 + Kuz(aj,t)] dz; (1.78)

OTCIOJIa CJIeJIyeT BblpazKeHue JIjisi MHTerpaJia JefiCTBUs CTPYHbI

//[ (3uaj t) _T<%)2—KU2(9@7§)] dr dt. (1.79)

Haxkomner, 0600111eH1€e 9TOro BhIpasKeHus Ha CJ1ydail n30TPOITHONO KOHTHHY-
yMa n U3MepeHnil BBIIVISAUT TaK

S == / /[ (a“Xt> —Tﬁ:(%zﬂ)Q—Kﬁ(x,t)] dx dt.

(n+1) pa3
(1.80)
N3 ycnosus sxerpemyma jefictsus (1.80) ciejiyer ypaBHEHUE JBUYKEHIUSI
COOTBETCTBYIOIIETO MOJIsT
n
0%u(x,t) 1 0%u(x,t) 5
ey Y 2u(xt) = 0, 1.81
I AL (181)

riie p? = K/T. Tlpu n = 3 3T0 ypaBHeHUe UIEHTHYHO U3BECTHOMY ypaB-
nennto Kireitna-I'opgona-®oka.
1.4.3 BekrTopHble 1moJsa

B caywae m-komnonenTaoro BekTopaoro nosist u(r, t) = {uy(r,t), ..., uy(r,t)}
orpaHnYnM cedsi PYHKITMOHAIAMU JACHCTBUS BUIA

_ / / r <ui(r,t), a“é(x‘;’ 28 8“@'(;’”) dxdt. (1.82)

OTCIO,ZL& HETPYAHO IIOJIYYUTHb YpPpaBHEHUA JIBUKCHUA IT10JIg

0SS oL 0 oL 0

v ow Ze0n; |5 (m|

o
9 (%)

= 0. (1.83)
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Takum oOpa3oM, IPU M3BECTHON ILJIOTHOCTHU JarpaHkuaxa L MOryT ObITb I10-
JIydeHbl ypaBHEHUs JIBUKEHUs TOJI. fICHO, 4TO ecyi JlarpaHyKuaH SIBJISIETCH
KBa/IpaTUIHON (DyHKIIMEH OT 1oJiell U ero NPOU3BOAHBIX, TO YPABHEHUS JIBUKe-
HUA JINHEHHDBI.

1.4.4 Pes3ome

B coBpemenHoil husnke CyImecTByeT JiBa OCHOBHBIX IIOJIXOJa K MCCJIE/I0Ba-
HUIO SBJIEHWIT 1 TiporieccoB. [lepBblil, YCJIOBHO TOBOPsSI, — JIOKAJbHBIN MOJIXO/I.
K 4nciy TakKoBBIX MOXKHO OTHECTU HBLIOTOHOBCKYIO (POPMYTUPOBKY KJIACCUYE-
CKOIl MeXaHUKU, HEKOTOpble (DEHOMEHOJIOIMYIeCKne 3aKOHbI TUIla 3aKoHa Puka
it udpy3un u ap. Bropoit mojaxon — gyHKIMOHAIBHBI, XapaKTepu3yeMblii
CBOETO pojia Tyiodan3MoM. B 9ToM cirydae 3a/1a€Tcsd HEKOTOPOE CBOHCTBO MHTe-
rpasibHOI BeJIMUUHbI (K TIPUMEpY, 9KCTpeMyM (GYHKIIHOHAA, JeHCTBIU ).

DOYHKIMOHAJIBHBIN TOAXO0J IMEET PsiJi IIPEUMYIIECTB, U3 KOTOPBIX HamboJiee
CYIIIECTBEHHBI CJIEJTYIONINE:

1. DcreTndeckoe COBEPIIEHCTBO U MaTeMaTHYecKas KpacoTa.

2. EnmHeTBO Moaxoa K COBEPIIEHHO pas3/ImIHbIM (c du3nuecKkoil TOUKN 3pe-
HI/IH) ABJICHISIM: OT KJIACCUYIECKON MeXaHNKI K CIeINNAJIbLHON 1 00IIeil Teo-
pUM OTHOCUTEJILHOCTH, JIEKTPOMArHEeTU3MY, KBAHTOBOI MeXaHUKe, KBaH-
TOBOIl TEOPUU MOJIA (BKJHoan KaJTIOPOBOTIHBIE HOJIH) u T,

3. OYyHKIMOHAJIBHBIN TTOJIXO/, COJEPYKUT B cede TMyTH JIjIst YUCJIEHHOTO pellie-
HUs 3319 B TeX CIydasx, KOTIa TOUHOE aHAJUTUIECKOe PelleHue HeBO3-
MOXKHO WJIU 3aTpyaHuTe/bHO. CliejlyeT OTMETUTh, 9TO YMCJIeHHAas peaJiu-
3a1us 3a1a4, (POPMYJIUPYEMBIX Ha si3blKe (DYHKIIMOHAJIOB, OOBIYHO AT
JIydIIIe pe3y/IbTaThl, YeM JIOKAJIbHBIN 10X0/1. DTO 00yCJIOBJIEHO TEM, 4TO
pu yAaJeHuN OT HAYAJbHBIX MJIM IPAHMIHBIX TOYEK B JIOKAJILHOM TIO/IXO-
Jle TIPOMCXOJINT HaKOILJICHUE OIIMOOK, Yero HEeT MPU UCIOJIb30BAHUN ST3bIKa,
dyHKIMOHAIOB.



I's1aBa 2

IIpumenenne pyHKIIMOHAJIbHBIX METOJIOB
B KJIaCCUYeCKOIl cTaTUCTU4YeCcKOli (pu3mke

2.1 OO01mme cooTHONIEHU

2.1.1 OcHoBHBIE aHCAMOJI CTATUCTUYIECKOI (hbU3MKnI

B ocHoBe crarucTnyueckoil (pU3NKKM JIEXKUT IPEJICTaBJIEHIE O HECKOJIbKIX
aHcaMOJISIX (pacIipe/e/IeHusIX ), KOTOPbIEe MOI'YT OBbITh HCIOJIb30BAHBI B KAUECTBE
CTApPTOBOI TO3UIMN TTPU aHaJN3e KOHKPETHbIX Mojeneil. Hanbosee vacto uc-
MOJIL3YEMBIMU SBJISIIOTCS MUKPOKAHOHUYECKOE, KAHOHULECKOE T HOALULOE KAHO-
HUYECKOE PACIIPE/IESIEHNSI .

Muxporxarnonuveckut arncambirb
MUKpPOCKOIINIeCKOe COCTOSTHIE KJIACCHIECKON CUCTEMBI ¢ (PUKCUPOBAHHBIME UNC-
jom dactut, N 1 o0béMoM V' olpejiesisieTcsi COBOKYITHOCTBIO 0O00IMIEHHBIX KO-
OPJIMHAT U UMITYJIBCOB ¢; U p; (i = 1 -+ 3N) Bcex YacTHIl, COCTABJISIONNX CH-
creMmy. 6/N-MepHOe IPOCTPAHCTBO, OIpeJe/isieMOe COBOKYIIHOCTBIO BCEX ¢, P,
HA3BIBAETCs (PA30BLIM IIPOCTPAHCTBOM CHCTEMBI. B MUKDOKAHOHIIECKOM aHCAM-
0J1e TJIOTHOCTh BEPOSITHOCTU p(p, q) pacipejienennss B (ha30BOM MTPOCTPAHCTBE
nMeeT BUJ
C, ectu E—0E < H(p,q) < F,

2.1
0, B IPOTUBHOM CJIy4Yae. (2.1)

p(p,q) = {

rie H(p,q) — raMuIbTOHUAH CHCTEMB;
E — eé nonnas sHeprus;
0F < E — orHOCUTEIbHO HEDOJIbINAsT HEOIIPEIe/IEHHOCTh SHEPIUN;
C' — HOpMUPOBOYHAsI KOHCTAHTA.

25
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Pacmpesesienne (2.1) o3HagaeT, 470 MHOYKECTBO JOMYCTUMBIX MUKPOCKOITIIe-
CKUX COCTOSTHUI CUCTEMBI 3aI0JIHIET 00J1aCTh B (pa30BOM IIPOCTPAHCTBE, OIIpe-
JleJIsieMY10 HepaBEeHCTBaMU

E—-0E<H(pq <E. (2.2)
O0bEM 31Ol 0bJ1acTHI
1

(E-0E<H(p,q)<E)

CBd3aH C SHTpOHI/IGﬁ S CUCTEMBI COOTHOIIIEHNEM
S(N,V,E) = kg In (AT), (2.4)

rjie kp — nocrtosinnasg bosnbimana, h — mocrosgaHas [Lianka.

SHaHue SHTPONNHN, KaK (PYHKIUN CBOMX eCTeCTBEeHHbIX 1epeMeHHbX N, V,
MO3BOJIIET BBITUC/IUTD JTI000# TepMOMHAMUYeCKUil moTenuast cucreMbl. Ho, K
COYKAJICHUIO, B OOIIEM CJIydae MPOU3BOJIbHBIX MEXKATOMHBIX ITOTEHIUAJIOB (DOP-
Ma MOBEPXHOCTH IMOCTOSIHHOW SHEPIUH MOXKET ObITh CKOJIb YI'OJIHO CJIOYKHOM 1
pobJieMa BbIuncennst oobema obact Al — BecbMa TpyIHA.

Kanoruueckuti arncambas
Kanonmaeckuit ancaM0Jib COOTBETCTBYeT cucteme ¢ pukcupoBanubiMu N n V' n
HAXOJISAIIENCs B TEIJIOBOM PABHOBECUH C PE3EPBYAPOM, ONMPEIEIAIONINM TeMIIe-
parypy cucteMmbl 1. II10THOCTE BEepOATHOCTH pacipejesieHusds B pa30BOM IPO-
CTPAHCTBE TaKOW CUCTEMBI 33/IaETCs BhIPAKEHIEM

e~ PH(p.q)

p(p,q) = N3N 7 (2.5)

rie 0 =1/kgT;
7 —HOPMHUPOBOYHBIl MHOKHUTENb (CTATHCTHIECKAS CyMMA.,).
TepMmouHAMIKA CHCTEMBI TIOJTHOCTBIO OMPEIEISIETCST €€ CTATHCTHIECKOT CyM-

MO ]
—BH (p,q)
Z(N, V,T) = —N! th/ e drl’, (2.6)

rie dl' = dp dqg — sement o6béma paszoBoro mpocrpatcrsa. B ormmaue or (2.3),
3/1eCh NHTErPUPOBAHIE IIPOU3BOAUTCS 110 BeceMy (ra30BOMY mpocTpaHcTBy ' 6e3
orpanudenust (2.2).
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BemoHuTh MHTErpupoBaHue MO0 UMITYJILCHBIM II€PEMEHHBIM 37eCh He CO-
CTaBJISIET TpyJia, NMpobJjieMa 3aKII0YACTCS B BBIIOJHEHIH WHTETPUPOBAHUA TI0
00OOIIEHHBIM KOOPJAUHATAM SKCIIOHEHTBI, COJepzKalleil MexKaTOMHBIE B3aKMO-
JeiicTBud.

U3 craTucTudeckoil CyMMBI JIETKO TOJIYYUTh CBOOOIHYI0 SHEPTHIO [ eIbMIoJIb-
1a

F(N,V,T) = —kgTIn Z(N,V,T) (2.7)

u apyrue repmojuHamudeckue gynkuun. Cpeanee snagenue 1000l GyHKInuN
A(p, q) 10 KAHOHUIECKOMY DACIIPEJICJICHIIO 3a1a6TCsT BHIPAYKEHIEM

e~ PH(P.9)
(Alp,q)) = /A(p, q) p(p,q) dl' = fA(p,]g!)thZ iy (2.8)

B wacruocru, npu A(p,q) = H(p,q) 510 Bbipakenue Jaér cpejiHee 3HAUEHUE
SHEPIUU CUCTEMBI.

BAJAYA 3. [NokasaTb, 4To forapumMmyeckast Nnpon3BogHast CTaTUCTNYe-
CKOIl CyMMbl MO obpaTHoIl TemnepaType [ C TOYHOCTBIO [O 3HaKa paBHa
cpeAHeMY 3HA4YeHUIO SHeprum

81nZ_
s

—(H(p,q)) - (2.9)

Boavwoe kanonuveckoe pacnpedeserue
Hakonerr, eciin cucreMa HaXOIUTCsl B TEIJIOBOM M XHUMUYECKOM PaBHOBECUU C
pe3epByapoM, KOTOPBIL ollpejiesisieT TeMIlepaTypy CUCTeMbl U XUMUYECKUIl 110-
TEHIaJI YaCTHIl, TO IJIOTHOCTh pacHpee/ieHus ONpPeJIeIsAeTCsl COOTHOIIEHNEM

p(p,q, N) = m e PHPa)=nN] (2.10)
rjae  ft — XUMHYECKHIl ITOTCHIAN YaCTHIL;
=(V, T, 1) — GoJibIlast CTATHCTHIECKAS CYMMa CUCTEMBbI.
=(V, T, u) oupenensercss u3 ycaoBuss HopMupoBku dyuknuu p(p, q, N) Ha
CJINHUILY ¥ UMeeT BT

=SV, T.p)=> ™ Z(N,V,T). (2.11)
N=0
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C momotbio H6OIBIION CTATUCTUYECKON CYMMBI JIETKO HAlTH JIIOOYIO U3 TEpPMO-
JMHAMUYEeCKNX (DYHKINI W cpejiHee 3HaUeHne JIFo00i PYHKIMN OT KOOp/IMHAT,
UMITYJILCOB U YHCJIa YaCTUI CHCTEMbI.

SAJTAYA 4. Bbluncante nponssogHble OONbLION CTaTUCTUYECKON CyM-

—

mbl =(V, T, 1) no eé ectectseHHbIM nepemerHbiM V) T, (1 1 noayunTs co-
OTBETCTBYOLLMNE TEPMOANHAMMYECKINE TOXKAECTBA.

2.1.2 Pe3wome

Taxmm obpa3oM, craTucTUIecKas MeXaHUKa, JOIYyCKaeT HECKOJIbKO pa3HbIX
I0JIXOJIOB K PEIIEHUIO0 CBOMX 3a/lad, OCHOBAHHBIX Ha Pa3JNYHBIX aHCAMOJIAX.
B cBsi3u ¢ 9TUM BO3HHKAET €CTECTBEHHbII BOIIPOC 00 KBUBAJIEHTHOCTU aHCAM-
OJieit. B TeueHne modTu crTa JieT MOJTYAJIMBO MIPEJIO/IAraaoCh, 9TO IepedncieH-
Hble aHCAMOJIM 9KBUBAJEHTHBI, XOTsI CTPOTUX JIOKA3ATEIHCTB 9TOr0 (MM XOTsI
Obl yCTAHOBJIEHUsI YCJIOBUiT SKBUBaJeHTHOCTH ) HET. VIMetoTcs jiniih omnpeiesén-
HbIE JOBOJIbI Ha (PU3MIECKOM yPOBHE CTPOIOCTH KakK B I0JIb3Yy, TaK U IPOTHUB
9KBUBAJIEHTHOCTH. B 1oc/ieaue rofabl NOgBUINCH YNC/IEHHbIE Pe3yabTaThl JIJId
muKpokaHoumdeckoro pactpesenenns (D.H.E. Gross, I'epmanust), kotopbie e
COIJIACYIOTCs ¢ pacuéraMu B paMKax KaHonmdeckoro ancam6iist (B.H. Lavenda,
Uramus). 3amernm, 9To HamboJiee CTPOro (dTo, BIIPOYEM, BOBCE HE O3HAYALT,
9TO CTPOro) 0OOCHOBAHHBIM U3 aHCAMOJIEH SIBIISIETCST MUKPOKAHOHUIECKUI.

2.2 @yukumoHaJbHast (GOpMYJINPOBKaA CTATACTUYIECKOI (hu-
3UKU

Paccmorpum Kinaccmdeckyio cucremy N TOXKJIECTBEHHBIX YaCTHUIL, HAXOJIS-
IIUXCs B sIIuKe 00beéMoM V' 11 B3auMOJIEHCTBYIONNX MEXK/Iy cODOil yepe3 HEeKOo-
TOPBII TAPHBII TOTEHINAJT v(r). ['aMuIbTOHINAH YaCTUII 9TOI CUCTEMBI, B3aNMO-
JTEHCTBYIONIX MexK Ly coboii u ¢ BaentanM mojieM ¢(R), 3amaérest Beipakennem

N2 N N
H(p.q) = T(p)+W(g) = Y5> +5 > v(R —Ro)+ > (R, (212)

s=1 s,s'=1
s#s!

e Ry — pajimyc-BeKTop MoJioxKeHus S-it YaCTHUIbI.
BBe1éM MUKPOCKOIINYECKYIO IIJIOTHOCTD YMCJIa JaCTHII

n(r) =) d(r—Ry), (2.13)
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re 0(r) — mesbra-dynkims Jupaka. Fammibronnan (2.12) ¢ momomnipio (2.13)
npeodpasyeM K BUJLY

(2.14)
(r)n(r)dr — EU(O).

Hip.) =T(0) + 5 [ [ nle)vlr =) ) drce’ +
+ p 5

[Tocenmmit wien 371ech KOMIIEHCHPYET JIMIITHEE CJIAraeMoe, COOTBETCTBYIOINIEE
s = s B (2.12) u nosBuBieecst B (2.14). Takum o6pa3oM, raMuIbTOHUAH CUCTe-
MBI SIBJISETCS (DYHKIMOHAJOM OT MUKPOCKOIUYECKON IIOTHOCTH, a TaKkKe OT
MEKaTOMHOTO MOTeHIna 8 v(r) u BHeIHero moJs ¢(r).

2.2.1 @PyHKNNOHAJIbHBbIE MPOU3BOAHBbIE MO IJIOTHOCTH YUCJIa YaCTHUIL

Boraucsmmm cbyHKuMOHaﬂbHy}o [IPOU3BOIHYIO FaMUJILTOHNAHA 110 MIKPOCKO-
I[INYECKON IIJIOTHOCTU:

0H 1 //v(r — 1) lén(r) n(r') + n(r) (5n(r’)] dr dr'+

on(ry) T2 on(ry) 5n(ry)
(2.15)
on(r)
+/ #lr) Lmul)] r
B coorercrun ¢ opmysioit (1.29), mveem:
on(r) .
on(ry) o(r —11), (2.16)
I03TOMY
oH
on(ry) /”("1 —1)n(r)dr + p(r). (2.17)

Orcroza 3ak/049aeM, 9To byHKIMOHATbHAS TPON3BO/HAs raMuIbTornana H (p, q)
110 MUKPOCKOIINYECKOI IIJIOTHOCTUA YHUCJa YaCTHUIl B TOUKE I'y €CTh MUKPOCKOIIH-
YecKoe CyMMapHOe JIOKaJIbHOE I10JIe B 3TOI TOYKe, cO3/1aBaeMoOe KaK BHEITHUM
NCTOYHUKOM, TaK U BCEMU YaCTUIAMU.

Kanonudeckast craructudeckast cymma (2.6) Takyke ecTh (DYHKIMOHAT OT



n(r):

1
Zln] = NIV
X/ e—ﬁ [T(p) —i—%//v(r — 1) n(r) n(r') dredr’ —i—/ap(r)n(r)dr] .

(2.18)
Haitném pyHKIMOHAIBHYIO TPOM3BOIHYIO

Sn(ry) NI h3N/e BH (p.g) [(—ﬁ) (5n(r1)] drl'. (2.19)

PaznesnB 0b6e 9acTi 9TOro COOTHOIIEHNS Ha Z [N, ToJIyanm

1 67 olnZ
Zon(e) onlry) " </ oy —x)nlr) d”@(“)>' 220)

Bocrosibayemest Terieps (2.7) 1 HallléM OKOHYATEBHO, U9TO CpejHEe 3HAUEHUE

JIOKAJIbHOI'O TI0JISI JIOIYCKAeT IIpejicTaBjieHne B Buje (OYHKIMOHAJIBHON ITPOU3-
BOJIHOIT 0T ¢BOOOHOIT sHeprun ['esibMroJibia

Ormernm, 910 MeTOJ, PYHKIMOHAJIBHOTO M dEepEHITIPOBAHNS TIPEJICTaBIs-
eT coboit yIOOHBIH annapar JIJis HaXOXKIEHUs CPeTHIX.

2.2.2 @yHKIHNOHAJIbHbIE HIPOU3BO/JHbIE IO BHEIITHEMY MOJIIO

[Ipumepbl BbrYuc/aeHUs (DYHKIMOHATBHBIX MPOM3BOIHBIX CTATUCTUICCKOIL
CYMMBI U CBOOOJIHOI HEPIruy II0 IIJIOTHOCTU YUCJIa YacTUIl, NPUBEJIEHHbIE B
IpeblIyIeM pas3/jiesie, HOCUIN UCKJIIOUYUTEbHO JIeMOHCTPAIIMOHHBIN XapaKTep.
['opazno 6obIMit MHTEpEC MPEJCTABIISIOT ITPOU3BO/IHbIE TI0 BHEIITHEMY ITOJIIO0 1
MEKaTOMHOMY ITOTEHIAAJTY.

Hauném ¢ mpoussoiHoil ramuipTornana (2.14) 1mo moTeHIuany BHEITHEro mo-
JISL:

OH
dp(ry)

n Hepeﬁ;{éM K BbIYHCJIEHUIO IIPOU3BOAHLIX IIEPBOI'O 1 BTOPOI'O IOPAIKOB OT CTa-

= n(ry) (2.22)

TUCTUYECKOIl CyMMBI:
0z 1
Sp(r))  NIR3N

/ e PHPa) [—Bn(ry)] dr, (2.23)
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527 1 BH) [ (e
(1) 0p(rs) NI hSN/ [ n(r1)n(rs)] dT. (2.24)

Pasesmm 0be gactu coorrorenns (2.23) Ha Z ¥ MOJTy9IUM, 9TO JOrapugMiie-

CKadd (byHKLLI/IOHaJIbHaH IIPpOU3BO/JHasA OT CTATUCTUYCCKOI CYMMBI C TOYHOCTbBIO
J0 MHOZKHUTEJIA COBIIadacT CO Cpe,B;Hef/’I IIJIOTHOCTDBIO 4YHCJIa YaCTHUI]

O0ln 2
= —0G{(n(ry)). 2.25
Jastee, jijist IpOU3BOJILHOIO (BYHKIMOHAJA Z ] UMeeT MEeCTO TOXKIECTBO
Pmz 1 87 _L[ 57 ] [ 57 } -
dp(r) 0p(ra)  Z dp(ry) dp(re)  Z2 [dp(r1)] [dp(ra) '

YaursiBas coorHorenns (2.24) u (2.25), npeobpasyem 9TO TOXKJIECTBO K BUIY

502InZ
dp(r1) dp(r2)

Bripazkenue B KBQJIpaTHBIX CKOOKaX B IIPABOil 9acTh 3TOH (pOPMYJIbI HA3bIBACTCS

= % [(n(r))n(rz)) — (n(r1)) (n(r2))]. (2.27)

KOPPEJIAIMOHHON (DyHKIIMe

g(ry,r2) = (n(r)n(rz)) — (n(r1)) (n(ry)) =
= ({n(r1) = (n(r1)} {n(r2) — (n(r2))}).

Haxowner, yanrsiBasi onpe/ieenne cBoboHoi suaepruu L'ebmrobiia (2.7) u co-

(2.28)

orrorenue (2.27), naiiém:
62F
0p(r1) op(rs)

= —fg(ry,ra). (2.29)

2.3 Kuaccuyeckasi cTaTUCTHYeCKasi CyMMa

Pacemorpum kinaccumdeckyio cucteMy N TOXKJIECTBEHHBIX YACTHUIL, HAXOIS-
MIXCA B SMTIKe 00BbEMOM V' 11 B3amMO/IEHCTBYIONINX MEXKTy OO0l depe3 HeKOo-
TOPBIi MapHbIil morernuas v(r). laMuIbTOHIAH B3AMMO/ICHCTBHST 9TON CHCTEMBI
3a/1a€TCA BbIpazKeHNeM

1 N

W(Ri, - Ry) =5 > v(Re—Ruy), (2.30)

s,8'=1

s#s!

rie Ry — pajmyc-BeKTOp S-i 9aCTHUIIDI.
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O6o3natnM gepes p(Ryg) sHEpruo B3anMoieiicTBIsi YaCTUIIbI, HAXOAIIeTiCsT
B Touke Ry, ¢ BHemHNM nosiem. Kanonndeckas craTucTudeckasi CyMMBbI Z y 9TOI
CHCTeMbI 110CJIe UHTErPUPOBAHUS 110 UMITYJIbCaM YacTUIl UMeeT BU/I

1 N
ZN:W/”'/GXP —5W(R1>"'7RN)_62;90(R3) [dR] =
V) ”

1
= N ey
2.31
orh2 \ /2 ( |
rje A= T — TeIIoBasl JIJINHA, BOJIHBIL Jie bpoilsi;
m ~p

()N — KOH(MDUTYPAIMOHHBIH HHTErPAJI.
Il crarucriiaeckas cymma Zy, 1 KOHQUIYPAIMOHHBI HHTErpaJl () y CHCTEMBbI
SBJIAIOTCS DYHKITMOHAIAME OT MEXKATOMHOIO IOTeHIra/a v(T) U OT HOTEHIHAA,
BHEIITHEro 1oJist o(T):

ZN - ZN[Uv 30]7 QN — QN[Uv 90] <232>

2.3.1 Cenapabenu3aliysi Me2KaTOMHBIX ITOTEHIINAJIOB

OcHoBHasl TPY/JHOCTb BBIYNC/IEHNUS KOHMUTYPaAIMOHHOTO NHTEerpaJsa )y 3a-
KJIIOYaeTCsl B TOM, YTO IOJbIHTErpasibHasl SKCIOHEHTa He PACIaIaeTcs Ha IPOo-
n3BeJieHne OJITHOYACTUYHBIX COMHOXKUTEIeH, T.€. COMHOXKUTEeJIe, KarK/Iblil 13 KO-
TOPBIX COJEPYKUT KOOPAMHATHI TOJBKO OJHOI YacTullbl. @yHKIMOHAJIBHbBINA MH-
TerpaJl I03BOJISIeT BBIIOJHATE (PAKTOPUBAINIO IIOBIHTErPAIbHON SKCIIOHEHTEI
110 aTOMHBIM KoopnHaTaM. [11aToii 3a (hbakTopu3aImio OKa3bIBAETCS MTOSIB/ICHIE
JIOTIOJIHUTE/IbHOIO MHTEIPUPOBAHUSI 110 BCIIOMOI'aTe/IbHBIM IIOJISIM.

BrauaJie paccMOTpUM BO3MOYKHOCTD IIPEJICTABIECHNsT MEZKATOMHOI'O ITOTEHIIN-
ana v(r) B BUJIE:

U(Rl — RQ) = /L(R1 — I‘)L(I‘ — Rg) dI‘, (233)

T.e. B BIjie CBEPTKHU HekoTopoit dyukmun L(r) camoii ¢ coboit. TIpenmomoxm,
uro ynknun v(r) n L(r) pomyckaior npeobpasosanne Oypoe. Torma Dyphe-
tpanchopmanTsl 9tux dbysximit ¥(k) n L(k) cszanbl MexK Iy coboii cCOOTHOITIE-
HIEM

o(k) = [Z0)] (2.34)
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Bamernm, aro Pypre-Tpancdopmanta (k) MezkaTOMHOrO OTEHIIHAIA B 00ITIEM
caydae dBJIsIeTCs 3HaKOIlepeMeHHol (pyHKIeil BoJHOBOTO BekTopa K. [Tosromy
B KJIACCe BeIeCTBeHHBIX (hyHKINUiT npejicrasenue Buja (2.33) B obiieM ciydae
HE CYIIECTBYeT.
[Ipencrasum dyukimo 9(k) B Bujie pasHOCTH JBYX HEOTPUIATETBHBIX (DYHK-
it 04 (k) n v_(k):
(k) = 04 (k) — v_(k), (2.35)

obparHoe npeodpazopanne Pypbe KOTOPHIX JAET OTTAJIKUBAIONIYIO U ITPUTATH-
BalOIIYI0 YaCTU MEXKATOMHOI'O ITOTEHIIa/1a COOTBETCTBEHHO:

v(r) = vy(r) —ov_(r). (2.36)
[Ipencrasienne Buja (2.36) HeeIMHCTBEHHO, MTPOCTEHIINIT BAPUAHT TAKOB

5 (k) = L{Io()] + 5(k)} > 0;
(2.37)
5 (k) = 1{j(k)] - 5(k)} > 0.

Kaxast u3 dyskiuit v4(r) pomyckaer npejcrasienne Bujia (2.33), mMosTOMY
B 00IIIEM CJIydae JIBYXYaCTHIHbIN MeKaTOMHBIN IOTEHINAT MOYKET OBITh ITPejI-
CTaBJIEH B BUJIE JIMHEITHONW KOMOMHAIINN JIBYX CBEPTOK (PYHKIUI Ly (I‘):

v(R1 — Ry) = /L+(R1 — 1)L (r —Ry)dr—
(2.38)
— / L (Ry—r)L_(r— Ry)dr.

Oynkinn L (r) Oynem Ha3bBaTh KBA3UIIOTEHIMATAMU. Bymem mpejmosarars,
9TO JIJI TEHTPAJIbHBIX TOoTeHNnas 0B v(r) kBasunoreHnuaabl Ly (r) 3aBucsT
TOJILKO OT T = |r|.

[Ipeobpasyem Beipazkenue (2.30) jyist MOTeHIMAIBHON SHEPrUuu cucTeMbl [N
B3anMOJIeiicTBYOMMUX 4JacTuil. JlobaBuM M BbIYTEM cjlaracMoe, COOTBETCTBYIO-
mee s = s, u HaiijeM

e N 1 &
5 E 'U(RS - RSI) = —EU(O) + 5 E 'U(RS - Rs/), <239)
s,8'=1 s,8'=1

s#s!

rie v(0) — 3HaUeHNe MeXKATOMHOTO TIOTEHIINAA B Hadase KoopauHart. [lpu moj-
CTAHOBKe cerapabeibHOro TpejicTaBierust (2.38) 910 BbIpakeHne mpuobperaet
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BUJI;

N
21 (R, — Ry) = ——v(0)+

s;és/
; . (2.40)

+%/dr [ZL+(I‘R5)] — ZL<I'RS>]

DO | —

N
75/:

S

s=1 s=1

[TogcraBum (2.40) B 9KCIIOHEHTY € MOTEHINAJIBHON SHEPrUeit B3anMo,IeiiCTBIIT
TaCTHIl MeZKy co00ii B crarncTudeckoii cymme (2.31):

BN;J(O)} y

exp [—6W (Ry,...,Ry)] = exp {

X exp —g/dr

Bseném obosnagenns

Z Li(r— RS)] -

Z[. ] = /[. .- ]dr, (2.42)
I —exp{zm[---]}, (2.43)

r
MIO3BOJIAIOININE CJIeJIaTh IPEJICTOSIINE JIOBOJIBHO I'POMO3JIKIE TTpeodpa3oBaHus
Oostee mpospadnbiMu. B 9tux oboznauenusx dopmyna (2.41) npuobperaer ciie-
JVIOIINIT BU/I;

exp [~ BW (Ry, ..., Ry)| = exp {BN”(O) } «

2
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rjie
N

Li(r)=) Li(r—R,). (2.45)

s=1

Kazk1y10 n3 3KCIOHEHT B IPOU3BEIEHUAX 110 T IIPpeodpasyeM ¢ IIOMOIIbIo (hop-
vy Crparonosuda-Xabbapia (1.66):

p

exp [—1552 (r)] -

\/F/e P [__V( )+i5+(r)k+(r)} X, (r):

exp liﬁﬁz_(r)] =

7\

(2.46)

_ ﬂlﬂ_ﬁ / exp [_ﬁv (r )+L‘_(r))\_(r)} dr_ (1)

\

[TomcranoBka 91ux hopmyst B (2.44) IPUBOANT K GECKOHETHOMY IPOU3BE/Ie-
HUIO MHTEI'PAJIOB, KOTOPOE MOYKHO 3aIIMCATh B BIJIE (PYHKIIMOHAIBHOIO HHTEI'Da~
J1a

exp [—6W(Ry4,...,Ry)] = exp {BNU } /D>\+D)\ X
—% Z M)+ A2(I‘)}] X (2.47)
iYL A )+ Y L‘(r)A(r)] ,

X exp

X exp

rie

DDA =] dh(gi‘?‘(r). (2.48)

r

Takum oOpazoM, BhIpaykeHWe JJIsi SKCIOHEHTHI OT MOTEHIUAILHON SHEPTUN
B3aMMOJICHICTBII YaCcTUI MeXK Ty coOOil pUBEJCHO K (DYHKIIMOHAJILHOMY HMHTE-
rpajty Mo BCIIOMOTaTebHBIM M0JsIM A+ (r). ATOMHBIE KOOpAuHaThl Ry comep-
JKATCsT TOJIBKO B TIOCJIEIHEN SKCIIOHEeHTe BhipazkeHust (2.47), IpHIéM B CUITY CO-
orHotennit (2.45), (2.42) u (2.43) noapiaTerpaibHas OyHKIMs PacajlaeTcs Ha
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InpousBecHre OJHOIaCTUIHBIX COMHOZKUTEJICI

exp[~AW (Ry,...,Ry)] = exp {BN;(O) } /D)\+D)\_><

X exp [—— dr {\2(r) + A%(r)}} X (2.49)

X {ﬂexp li/er+(r — RN\ (r) + /er_(r — RS))\_(r)] } :

menno Takast baxkTopusanud U ObLIa 1EIbI0 ITpeodbpa3oBaHnii SKCIIOHEHTHI,
coJieprKalleil SHePIruo B3auMOIeCTBII JacTHIl MeKy co00il B KOH(MUTIYPaIli-
OHHOM HHTeTpaJIe.

DKCIIOHEHTa, C [TOJTHOMN ITOTEeHIINAILHO SHeprueil CUCTeMbl B CTATHCTUYECKOMN
cymme (2.31), Brutovasi BHerHee mose ¢(r), ¢ yaérom (2.49) takzke nmeer dak-
TOPU30BAHHYIO IO ATOMHBIM KOOPJAMHATAM CTPYKTYPY:

exp [—ﬁW(Rl, ..., Ry) — 5§:¢(Rs)] — exp {ﬁN;(O) } /D)\+D)\_x

X exp [—— dr {\2(r) + )\2_(1')}] X

X {ﬂexp [i/er+(r —Ry)A (r) + /er_(r —Ry)A_(r) — ﬁgp(RS)] } :
(2.50)

B coorserctun ¢ (2.31), /15 BBIUNCICHNS CTATHCTHIECKONH CYMMBI 9TO BBIpa-
JKeHHe ¢jlejlyeT IIPOUHTerPUPOBATh 110 BceM aTOMHBIM KoopuHaTaM Ry B 1peje-
Jax o0béMa cucteMbl V. I1ocKo/IbKY aTOMHbBIE KOODJIMHATDI COIEPXKATCS TOJIBKO
B TI0C/Ie/IHEl cTpoKe 9Toil (hopmyibl, To 3N-KpaTHBIIl HHTErpaJl

Foe [ /Sﬁl{ngexp @m0 -
X exp { / drL_(r — R)A_(r) — B@(Rs)] } |

pacllagacTCd Ha IIPpOU3BECACHUEC N NJACHTUYHbIX UHTEI'PaJIOB

F = / dR exp [i / drL, (r — R)A,(r) + / drL_(r —R)A_(r) — 690(R)] :
(2.52)
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T.C.

Fn =AY, (2.53)

Taxkum obpasom, crarucTudeckas cymma (2.31) mocsie mpuBeieH st TO/IbIHTE-
rpaJsibHOI 9KCIIOHEHTH! K (byHKIMOHAIbHOMY HHTerpasy (2.50) npuobpena dax-
TOPU30BAHHYIO 110 ATOMHBIM KoopjauHaTaM Rg CTpPyKTypy. DTO HO3BOJIIIO BhI-
IIOJTHUTH TOYHOE IpeodpazoBanue 3/N-KpaTHOr0 MHTErpaJia Mo aTOMHBIM KOOP-
JMHATAM K [TPOM3BEJICHNUIO MJICHTUIHBIX HHTErpasioB (2.52), KaxK/blil 13 KOTO-
PBIX COJIEPXKUT KOOPJIMHATHI TOJBKO OJHOTO aToMa. B mTore mojydaem TOUHOE
IPEJICTABJICHIe CTATUCTUIECKOH cyMMbl (2.31) depe3 dbyHKIMOHAIBHBII HHTe-
rpauJi:

1 Nou( 1
Wexp{ﬁ—v}/D)UrD)‘ exp[ % dr{)\2 )+ A (r )}]X

v {/ dR exp [@/er+(1~ CR)A (1) + /er(r CR)A(r) ng(R)] }N |

(2.54)

Ota dopmy/ia UMeeT MPO3paAUHbIl (PU3NIECKUIl CMBICJI. 3aMeTHM BHaJaJIe,

N =

aro uaTerpast (2.52) npejcrasiser coboil He 9TO MHOe, KAK KOH(MUTYPAIIHOHHBII
unterpaj JFi oaHoil 9acTUIlbl, B3aNMOJIEHCTBYIONENH ¢ HEKOTOPBIM IT0JIEM

U(R) = o(R) — iT / drl.(r — R\ (r) — T / drl (r —R)M_(r). (2.55)

CoOTBETCTBEHHO [.7-'1]N ecTh KOH(DUIYpalMOHHbIH uHTerpas cucreMbl N He
s3aumodeticmeyrouur mexcdy coboti dactui, Haxomnsiuxes B mose W(R). Do
nosie W(R) cocrout u3 peasnbroro Buerxero moss ¢(R), npuioxennoro k cu-
cTeMe M3HAYAJILHO, U JOHOTHUTEIHLHOr0 KOMILIEKCHOIO IOJId, HOSBUBIIErOCH B
pesysbrare mpeobpasoanns CrparoHoBmua-Xabbapaa. JlomomanrenbHoe (1o
cyTn — (PUKTHBHOE) I0JI€ 3aBUCHT OT BCIIOMOTATEJBHBIX MMEPEMEHHBIX AL (T),
ONPEJIEJIEHHBIX BO BCEX TOUYKAX I cucreMbl. B Bbipakennu (2.54) dbyHKIMOHAb-
HOe MHTErPUPOBAHIE IO MepeMeHHBIM A4 (T') OCYIIEeCTBIISIETCsT ¢ BECOBOI (DyHK-
nueit (Tounee — QYHKINOHAIOM)

1
28

KoTOpas siBjsiercst quddepentnuaabaoit dyHKIweit (byHKINOHAIOM) HOpMAJIb-
HOTO pacipejenenus. Takum obpasoM, Bbipazkenue (2.54) mpejcrapiser coboit

exp { dr {\2(r) + N> (r)}] (2.56)
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YCPEHEHHYTIO 10 (PUKTHUBHOMY BHEITHEMY CJIYUYAITHOMY IMOJIO CTATHCTUIECKYIO
cyMMy udeanvrozo raza. [Ipyrumu cjioBaMu, MezKaTOMHbIE B3aUMOJIEHCTBUS CTa~
TUCTUYECKU SKBUBAJEHTHbBI CJIydaliHOMY KOMILJIEKCHOMY BHEIIHEMY IOJIIO.

2.3.2 N ckiao4deHne KBa3UIIOTEHIINAJJIOB U I10JieBasi popMa KJjaccude-
CKOM CTATUCTUYCCKON MEXaHUKU

[Ipu Beeit kpacore dhopmysbl (2.54) u npo3padHOCTH €€ PU3NIECKON UH-
TeplpeTanu Helb3s He OTMETUTHL W Tadluxcd B Hell HegocTaTkoB. Konewno,
IpU 3a/IaHHOM BHeITHeM ToJie (BK/to4Yast (PUKTUBHYIO COCTABJISIONIYI0) HE CO-
CTaBHUT TPY/ia BBIYUCIUTH KOH(MUI'YPAIMOHHBIN HHTErpaJ OjHOi dacTuibl Fj.
Ho ycpennenne N-it creneru (N >> 1) o1 KOHQUIYDAIMOHHOIO HHTErpaJsa Oji-
HOI YaCTHIIBI, 3aBUCSIIETO OT ITPOU3BOJIBLHOTO CJIYUIAIHOTO OIS, TTPEICTaB/IsIeT
co00it BecbMa CJIOYKHYTO (U TIOKa HEIPUCTYITHYT0) 3a1a41y. Kpome Toro, sta dop-
MyJIa COJEP’KUT B sIBHOM BHJIe KBA3UIOTeHIMAIbl L (r), KOTOpBIE, B OTIAIME
OT peaJIbHBbIX MOTEHINAJIOB, HEe UMEIOT MPsIMOil (hU3MIeCcKOil NHTEPIPETAITIH.

Ob6paTuM BHUMaHNE Ha SKCIOHEHTY B uHTerpase (2.52):

exp i/er+(r —R)A(r) + /er_(r —R)A_(r) = Bp(R)|.  (2.57)

Kazkp1it 3 MHTErpasioB 110 T IIpeJcTaBisgeT coboil MHTerpaabHOe IIpeodpa3oBa-
HI€e [IepeMEHHBIX MHTEIPUPOBAHUS Ay THIIA CBEPTKU (pyHKIM Ly 1 Ay, KOTOpoe
SIBJISIETCST YACTHBIM CJIydaeM o0IIeit inHeiiHoil 3aMeHbl mepeMeHHbIX Bujia (1.45)
B uHTerpaJie. BeejéM HOBbIE I1lepeMeHHbIe

MR) =T [ drL (R 1A (v)
\ (2.58)
A_(R)= T/er_(R —1)A\_(1),

(

\

rje T' — TeMmiieparypa. 3aluliieM 3TO IPeodPa3oBaHie B OlepaToOPHOil hopme:
AL =TL Ay, (2.59)

MO3BOJIAIONIE ¢/Ie/aTh MOC/IeIyIoNTe Mpeodpa3oBans 0ojiee KOMIAKTHBIMU 1
po3padHbIMu. byjieM rpejioiaraThb, 4To onepaTopbl L oOpaTuMbl, T.€. CyIIe-

CTBYIOT OIIEpaTOPLI (Ei>

Torna
(Ei) AL (2.60)
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[Ipeobpasyem unrerpaint ot A2 (K), cogeprkamiecs 110/ sKkcronenToit B (2.49),
HCIOJIb3yst 0b6o3uauennst (2.42) u coorHomennst (2.59—2.60):

/dr M(r) =) M) =i =

= % (A [(Zi)T] B (Zﬁ:) o Ay = % (A (Zj:) - Ay = (2.61)

1 ~
= ﬁ // dridrs Ai(rl)[z£2(r1 - r2)A:|:(r2)

(3mech cuMBoIOM | 0bO3HAUEHA ONEpaIfs TPAHCIOHHPOBAHNA H YUTEHO, UTO
ortepaTopbl Ly cUMMeTpuunbl, T.e. L4 = Ll)

3 (2.37) u (2.38) caemyer, 9T0

Ei(rl — 1'2) = /dl‘ Zi(rl — I') Ei(r — I'2) = Ui(rl — 1'2), (262)
II03TOMY R
L% (r; — 1) = v (r) — 19), (2.63)
rje vo ! (r] — ry) — omepaTop, OHpeleaAeMblil COOTHOIICHIEM
/ dr v (1 — 1) s (r — 19) = 8(ry — 1), (2.64)

BAJIAYA 5. MMponHTerprnposaTb 0be HacTn cooTHowenus (2.64) no nepe-
MEHHOW I'{ 1 NOKa3aTb, 4YTO

( / v;(r)dr> ( / vi(r)dr> _1 (2.65)

[Togcrasum (2.63) B (2.61)

/dr Mi(r) = % // dridry Ay (r1)vi! (r] — o) As (1) (2.66)

1 HallJIEM:

/dr M)+ N (n)} = % [// dridry Ay (r1)v; ' (r) — o)Ay (19) +

+// dridry A (rp)v=' (1) — r2)A(r2)}
(2.67)
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Takum oOpa3oM, JuaroHaJIbHbIN KBaJIpaTHIHbI (DYHKIIMOHA B JIEBOIl dacTu
9TOft hopMyIIbl IpH JinHETHOM TpeobpasoBarnu (2.58) MpeBpaTHics B HEJHATO-
HaJIbHBIN KBaJApaTUIHbIN (PYHKIMOHAJ B IIPABOIl YaCTH; KBA3UIIOTEHIINAJIBI IIPU
srom ucuesn. Ocraérest emé ydecrb sikobuan mpeobpasosanust (2.58). B cu-
JIy JIMHEHHOCTHU JIAHHOI'O 11peodpa30BaHms siKoOMaH He 3aBUCUT OT IePEMEHHBIX
MHTErPUPOBAHUs; BKJIIOYNM €ro B HOBYIO Mepy uHTerpupoBanus DA, DA_ n
Haiigem:

1 BNwv(0
ZN:N'—WGXP{%}/DA_FDA_X

X exp —é dridry {A.(r))v (v — 1r9) AL (1o X

2] eates e = e ey}
X exp {5 {// drydry {A_(r)v="(r; — I'Q)A(I'Q)}] }x (2.68)
x {/dReXp(—ﬁ [—iA+(R) = A_(R) + @(R)])}N

3aMeTuM, 4T0 3TOT PYHKIMOHAJIBHBII MHTErpaJl MOYXKeT ObITh 3alucan B hop-
Me

In = A / DAL DA exp[—BH(A,, A )], (2.69)

rjie

HA,A)=—-TNIn {/ dRexp (=0 [—iA(R) — A_(R) + @(R)])}-l—

‘|‘% // drldrg {A+(r1)v;1(r1 — I'Q)A_|_(I‘2) + A (I‘l)’l}:l(l‘l — I'Q)A_(I‘Q)} —
(2.70)
HEKOTOPBIH (yHKIMOHAT 0T Ay (r), KOTOPBIl €CTeCTBEHHO HA3BATH TAMILIBTO-
rnanoM mosist Ay (r).

Taknm 00pa3oM, MBI JJOKA3AJIM, ITO HTPOOIEMa BBHIUUCICHNS KAHOHIIECKOT
CTATHCTUIECKON CYMMBI CHCTEMBI KJIACCHIECKUX B3ANMOEHCTBYIOMNX TACTHI]
9KBUBAJCHTHA MPOOJIEME BBIUNCICHHST CTATUCTHIECKON CyMMBI OIS, 3a/aBae-
MOT0 raMubToHIaHoM (2.70).

Bropoe ciiaraemoe B 9TOM raMuIbTOHHAMNE SIBIACTCA KBAJAPATHIHBIM (DYHK-
IIMOHAJIOM OT TOJIEBBIX TepeMeHHbIX Ay (r) u 1o dopme coBIagaer ¢ yrupyroi
sueprueii cpesipl. [lepBoe ciaraemoe BKIoIaeT B cebst B3aNMOJIEHCTBIE CHCTEMBI
C BHEITHIM IOJIEM, & TaKKe UICHBI BCEX MOPSAIKOB 10 TOJEBBIM MIEPEMEHHDBIM.
Pazsyarast sorapndmnaecknii diemH 1Mo CTEHeHsaM IT0JEBIX TePEMEHHbBIX, MOXKHO
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IIOCTPOUTH HEKYIO TEOPUIO BO3MYIIEHN JIJISI BBIYUCIEHUS CTATUCTUIECKO CyM-
MbI. CylIecTByeT, 0JHAKO, JIPYTroil, 00oj1ee KOHCTPYKTUBHBIN ITYTh MPOJIBUZKEHUS
BITEPEJ, OCHOBAHHLIN Ha Iepexojie K OOJbIIOMY KAHOHUYECKOMY paciipejese-
HUIO.

2.4 DboJbniag craTucTuvdeckasi cymMMa

Bosbmas crarucrrnueckast CyMMa = CHUCTEMBbI OlIpeneJIdeTCda BblpazKeHneM

==Y N zy, (2.71)
N

rie & = e (p — XuMmaecKnit moTenuan).
[Toncrasisist crojia Beipazkerue (2.68) st Zy 1 U3MEHsist MOPsIOK CYMMIPO-
Banus 10 N 1 PyHKIMOHATLHOTO NHTETPUPOBAHUS, TTOTYINM

== / DA{DA_exp {—g [ / / dridry Ay (r1)v; ! (ry — rg)A+(r2)] } X

X exp {—g { / / drydry A (ry)o~)(r, — rg)A_(rg)] } «

X exp [E / dR exp (—3[—iAL (R) — A_(R) +¢(R)])]a

(2.72)
rjue

_exp |8 (p+)]
Takum obpazom, dopmysibl (2.68) u (2.72) naloT npejcTaBieHus] KAHOHU-
YeCKOIl 1 OOJIBbINON KAaHOHUYECKON CTATHCTUICCKIX CYyMM depe3 (PYHKIIMOHA b

(2.73)

Hble MHTErpaJibl 110 BCIOMOraTe/IbHbIM 1oJisiM A4 (T), onpeie/IéHHbIM B KOOD-
JMHATHOM IIPOCTPAHCTBE T. DJIeMEeHTApHAs OLEHKA IOKA3BIBACT, YTO (PYHKIIO-
HAJIbHBI{T THTErpaJl JIJIsi KAHOHUYECKOH CTATHCTIHIECKO cyMMb (2.68) exourest.
HeiicrBurensro, Fp, kak dyukiwonan AL (r), npu 6osbimnx |Ay(r)| pacrér He
ObICTpee, YeM SKCIIOHEHTA, OT JMHEHHOro (pyHKIMOHAIA.

CoBepILEHHO MHA CUTYAIS C MHTErPAJIOM JIJIst OOJILIION KAHOHUIECKOH CyM-
MbI. CTPOTo roBOpst, 3TOT UHTErPaJl PACXOAUTCsI. B 9TOM MOXKHO yOeIuThCs, 10~
JIO’KUB paBHbIMHI HYJTI0 BHerHee mosie ¢(R) u mosessie nepementnie AL (R) B
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mHTEerpasie 1o nepemennoit R B mocsesneit crpoke dopmysibt (2.72). D1o coor-
BETCTBYET OTCYTCTBUIO BHEIIHETO I10JIs1 U OTCYTCTBUIO MEXKATOMHOI'O OTTAJIKH-
Banugd. Tormga

V exp [Cl m&n|AR|} S /dReXp (BA_(R)) SV exp {02 mI%X\AR\] , (2.74)

rie C1, Cy — HEKOTOPbIE KOHCTAHTHI.

Karactpodudaeckuit poct 9Toro mHTErpasia B mocjaenHeil crpoke (2.72) mpn
OostbIIX A 110 3aKOHY exp [V eCA} HE MOKET OBITH IIOJIaBJIEH SKCIIOHEHTa-
MU OT KBaJIpATMIHBLIX (DYHKIIMOHAJIOB B IEPBON M BTOPOIl CTPOKaxX (hopMmy-
7bl (2.72). @usnveckasi HHTEPIPETAIINS YKA3AHHON PACXOIUMOCTH JIeMEHTap-
Ha: NP YNCTO TPUTATHBAIONIEM XapaKTepe MeXKaTOMHBIX B3aNMOJIEHCTBUI CH-
cTeMa HeyCTONYNBa U3-3a C/nIaHns aroMoB. [IpeorBpaTuTh yKa3aHHYIO HEyCTO-
YUBOCTH MOYKET B3aMMHOE OTTAJKUBAHUE aTOMOB HA MAJIbIX PACCTOTHUAX; IO-
9TOMY BO3HUKAET WJest O CBeJeHNN (DYyHKIMOHAJILHOIO HHTErpasa (2.72) K mo-
BTOPHOMY (DYHKITMOHAJIHLHOMY HHTErpaJIy, B KOTOPOM BHAYAJIE BBITIOJIHAETCS H-
TerpupoBaHue 1Mo rmepeMeHubiM A (1), u JIHIb 3aTeM — 10 epeMeHHbiM A (1):

/ DA eXp{—— [ / / drydra A (1o~ (r, —rg)A_(I'z)] } =, [A_(r)],

(2.75)
rie

=, A_(r)] = / DA, exp {—g / / drydry A (1)o7 (v — 2)A 4 (r2) +

+E [ Rexp (1N (R) — A-(R) + @(R)])}

(2.76)

[Ipsimoe BbrancieHre (byHKIMOHAIBHBIX HHTErpasios (2.76) u (2.75) B obmiem

BUJIE BPSJT JIM BOBMOXKHO. Jla n camu 3T (popMyJIbl ITPEICTABISIOT cO00it, CKO-

pee, HEKOTOPBbIE CHMBOJIMYECKUE BBIPAZKEHUsI, KOTOPbIE CJIEyeT COMPOBOJIUTH
CBOETO POJia MHCTPYKIHEl K MPUMEHEHHIO.

2.4.1 TI'pynmoBoe pa3JjioXKeHue

Pasznoxxum storapudm waTerpasa (2.76) mo cremeHsM napamerpa &, Hi-
CKOJILKO He 3a00TSICh IIPU 9TOM O CXOJAMMOCTH BO3HUKAIOIIEIO PsiJias

. [A_(r)] = exp Z{;}! um[A_(r)]] . (2.77)
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[osiBistomuecst pyHKIMOHAJIBI

Um[A—(r)]

(2.78)

0" InEL [A_(r)] ‘
— -y

m
3
MOT'YT OBITH BBIUUCIEHDBI B SIBHOf (hopMme.
B kauectse npumepa Boraucanm uq[A_(r)]

wlA_(r)] = / JR IR —o(R)]

« / DA, exp {—g / / drvdrs A (1)o7 (11 — r2)A (1) + wm(R)} «

x [ / DA, exp {—g / / drydrs A, (r1)v; ! (r1 — rg)A+(r2)}] B

(2.79)
BoimonnM GyHKIIMOHAIBHYIO 3aMeHY ITepeMEeHHBIX

Ay(ry) = VU4(ry) + avi(r; — R), (2.80)

rje a — CBOOOJHBIN ITapaMeTp, HOJ0MpaeMblil JJIsl NCKIIOUYEHUs JIMTHEITHOIO 110
A4 (R) wiena B 9KCIOHEHTE HHTErpasia, Haxosrerocs B qucantese (2.79). [pn
9TOIl 3aMeHe MHTerpaJl 0 IIePEMEHHBIM T'1, 'y TPAHCPOPMUPYETCsT CJIETY FOITIM
obpa3zoM:

// dridry Ay (ry) Ull(h —12) Ay (r) =
_ // dridry Wy (1) v (r) — 19) Uy (1) +

“+a // drldrg ‘11+(I'1) 3}_‘__1(1'1 — I'Q) ”U_|_(I'2 — Rl—f—

5(r1-R) (2.81)
+a // drydry v, (r; — R) v (ry — ry) Wo(ry)+
5(r2—R)
+a* // dridry v, (r; — R) y;l(rl — o) vy(ry — R)J.
5(ri—R)

Orcrona ciejyer

// drydry Ay (r1) vy (11— 12) Ay (r2) =

(2.82)
= // dridry U, (r1) v7 ' (r1 — 1r2) U, (19) + 20V (R) + a’v,(0).
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Uckmovenne nuneiinoro o A4 (R) wiena B mogbinTerpaabhoii sxcrnonente (2.79)
JIOCTUTAETCS TIPU @ = 4. B pesy/braTe nMeeM

wid-w)= [ R oo {s A ®) - o®) - eo|b e
B obrmmem ciaydae umeer MecTo cieyiomee Bhpaykerue st upy, [A_(r)] [28]:

A <>1—exp[ WT(”)]

m (2.84)
/ /dR (Ri,...R,) exp [ﬁz (RS))],
s=1
rie B(Ry,...R,,) — xombunanun dyuximit Maiiepa
f(R1,Ry) = e PWBi—R2) _q (2.85)
Berimuiiem meckosibko nepsbix dyukimit B(Rq, ... Ryy,):
B(R,) =B =1; Bjy= f(Ri,R1) = fiz;
(2.86)

Bias = fiafiz + fiafoz + fizfos + fiafisfo3;

Hanbueiimue mpeobpas3oBaHust BO3MOXKHBI JIMIIb MPU BBITOJHEHUH HEKOTO-
PBIX JIOMOJTHUTEIBHBIX MTPEJINOIOKennit. byaem npe/inotaratsb, 4To OTTaIKNBa~
FOITasT YaCTh MEXKATOMHOI'O MOTeHIHA A vy (I) ABJISETCsT KOPOTKOICHCTBYIOMIET.
DTO CBABAHO C TEM, UYTO peasibHble MeyKATOMHbIE TIOTEHIINAJIbI Ha, MAJIBIX PACCTO-
STHUSAX yeTpeMJsitores B +00. [losromy Bee dynknnn B(Ry, ... R,,) ormmass ot
HYJIl JINITH B TeX CIydasx, Korja Bce aprymenTsl Ry, . .. R,, Mago ormmyaiorcs
MEKJIy COOOM. DTH coodpazKeHust MPUBOAAT K CJICYIONIeH allllpOKCUMAaIlUn J1J1s1

U [A—(r)]:

o [A_(1)] ~ by exp [_W“TNO)} / JR, (lmh ()R] (2.87)
rie

by = /ng---dRmB(Rl,...Rm). (2.88)

B pabore [28] II0Ka3aHO, 9TO OTOPOIIIeHHbIE 1IeHbl IMEIOT IOPSII0K KBaJipara
OTHOIIICHUS PAJINYCOB JIEHCTBUS KOPOTKOJACHCTBYIOIICH N JTaJIbHO/ICIICTBYIOIIE
2

qacTeil MexKaTOMHBIX [IOTEHIIN1aJIOB (:—Jr) . ,ZLJIH peaJIbHBIX MEeXKaTOMHBIX IIOTCH-

oraJIoB BE€JIMYNHA (71:_+) SHa4YUTEJIbHO MEHbLIIIC €JUHNIILI.
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[Toncrasum (2.87) B (2.77):

— - bm v mn m —
Z.[A_(r)] = exp [Z — (566 (0)/2> /dR elfm(A-(R) w(R))]] . (2.89)

Mcnosib3ys M3BECTHYIO CBSA3b MEXKTy OOJIBINON CTATUCTUYECKON CyMMON U JTaB-
JICHTEeM

Tz = PV (2.90)

u coornorenue (2.89), naiiném

=A-w=eo {5 [ R P @A R - R} 29

rie Py (T, p+ A_(R) — ¢(R)) — napienne B cucreme ¢ 9ncTO KOPOTKO/IEH-
CTBYIOIIM MEXKATOMHBIM MOTEHIHAIOM vy (1) Kak QyHKIMsT Temneparypbl T’ u
XUMIYECKOTO MOTeH A a i, 3aMeréanoro Ha kombuaanuio u+ A_(R) — p(R).

Bosspaiiasics, HakoHerl, K (2.75), MOJy4nM BbIpasKeHue Jijisi O0JIbIION cTa-
TUCTUYECKOI CYMMBbI CHCTEMBbI

== / DA_ exp {—BP[A_]}, (2.92)

- PA_] = %// dridry A_(ry)v="(r1 — r2)A_(12)—

(2.93)
~ [ @R PT p AR - o(R)).

3 3Tx cOOTHOIIEHNIT MOYKHO BBIBECTH YpaBHEHNE COCTOSHNSA MHOTOYaCTH Y-
HOIl CUCTEMBI.

2.4.2 YpaBHeHUE COCTOSHUS

BrIBO/T ypaBHEHMST COCTOSTHIS OCHOBBIBACTCS HA TPO3PATHOIT HJIee pas/iozKe-
0 N
rng dbynknnonasa $[A_| B okpecTHOCTH TOUKH AQ(r), B KoTOpOit P[A_] mmeer

0
MuanMyM. CocTaBuM ypaBHeHUe JJIs HaXOXK/IeHNsT TOUKHN SKCTPEMyMa AQ(I‘):

oP
dA_(r)

_ / v (r — ') A_(r) dr'—

- (PRl o) 284
ou T
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Beqmuuna

OP. (T, p+ A ) — gp(r))
o

peJICTaB/IsieT COOOM MIOTHOCTD YHC/Ia YACTHUIL B CHCTEME C OTTAJKHBAIOIINM
MeKaTOMHbIM roTeHIaoM vy (r). [osoxkum, uro Besmautbl Py (p, T) uny (u, T)
HaM U3BECTHBI U, KPOME TOTO, OPPAHIYNM ce0sl PACCMOTPEHUEM 3a/1aul B OTCYT-
CTBHUE BHEITHEro 110/, T.e. pu ¢(r) = 0.

Bynem nckath mpocTpaHCTBEHHO-OIHOPOIHOE pellieHne ypasHenust (2.95), T.e.
peleHne B

A(_O)(r) =AY = const. (2.96)
[TogcraBum (2.96) B (2.95):

AY = an(u+ A1), (2.97)

0= [ / v 1(x) dr] o / o (r)dr >0, (2.98)

3/1eCh HCIIOIB30BAHO cooTHOIenne (2.65).

rie

TepmomumHaMmumyecKuil morenmnuas {2, onpeesieMblii 13 OOJIbIIONH CTATUCTU-
JeCKO CyMMBI = C ITOMOIIBIO COOTHOTITEHUS

Q= Tz, (2.99)
aHHpOKCI/IMI/IpyeM Bpr&)KeHI/IeM
O~ 00— [A ‘”} , (2.100)

(0)

rie AT samaéres dopmyiioit (2.96), cooTBeTCTBYET NPUOJNKEHNIO 9D HDEKTHB-
HOT'O TI0JIsA JIIS IAJIbHOJACHCTBYIOMIEH IPUTArUBAIONIECH YaCTH MEsKATOMHOI'O 110~

TeHlaJla. B sTtom HpI/I6JII/I}KeHI/II/I nuMeeM HJid IIJIOTHOCTU YMCJla YaCTHIL:

1 (00O
n(u, T) = % ( on ) . (2.101)
T
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0 N
Baneriy, aro semmmint 4 A esssannt Mexky coboit cooTHomeneM (2.97),

MMO3TOMY
<6Q(O)> <aQ<O>) <8A(0)>
p— W —_— J—
O )1 oA ), \ o ),

)

oP, (u + A, T) (2.102)

op

v
A9 T

[TepBoe ciraraemoe B paBoii dactu ypasaenus (2.102) obpariaercsi B HYJIb BCIE/I-

creue (2.94); B pe3ysibraTe mMeeM

0P, (,u + A(_O), T)
o

n(u, T) = —n. (M +AD), T) . (2.103)

A9 T

Taxum o6pasom, 3aBucuMocThb (2.103) maioTHOCTH OT TeMiepaTypbl T 1 XuMu-
9eCKOTO MOTEHINAJA [4 CHCTEMbI YaCTHIl, B3ANMOJCHCTBYIONIIX TePe3 MEZKATOM-
HBIi oTeHnmalt obmiero Buja v(r) = vy (r)+v_(r), B npubsmkenun 3¢bdexTis-
HOTO TI0JTsT JIJIS JaJIbHOJIeiiCTBYyoMel dacTi v_(r) COBIAJAET € 3aBHCHMOCTDIO
wornocr g or T u 4+ A" . Apyruau ciosayu, sritan gasbtoseicTyolero
IPUOJIIKEHNs B YKA3aHHYIO 3aBHCUMOCTD MOYKET OBITH YUTEH MEPEHOPMUPOB-
KOfi XMMHUYIECKOTO MOTEHIIATA

n(p, T) = 1y (u + A, T> . (2.104)

Bepuémest mnazas k (2.100) 1 BbrUncgnM TepMoInHAMIYecKnil morerual §)

)

0
B TOUYKE A(_

2
00 = {A(_O)] - % (A(_O)) _VP.=—PV. (2.105)
Orcrona HaiigéM JaBJeHIe B CUCTEMe
T 2
P (M,A(_O), T) — P, (u + A9 T) . w (2.106)

YpaBHEHHE COCTOSHUS CUCTEMbI, TAKIM 00pa30M, 3aJ1a¢TCs B IMapaMeTpuie-
cKoil popMe ciiejyrolieil cucTeMoii:

[ p (M,A(_O), T) — P, (u+ A© T) _ M
n(p, T) = ns (p+ A", T); (2.107)

A9 = any(p+ A(_O),T).

7\

\
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[IpakTrueckoe UCIIOJb30BaHNE JIAHHOIO YPaBHEHUsT COCTOSHUS MPEIIoIara-
er snanne dyukuit Py (u, T) n ny(u,T) cucreMbl 9acTuI[ ¢ yI6TOM TOJBKO
KOPOTKOJEHCTBYIOIMIEr0 MEsKATOMHOI'O OTTAJTKUBAHUS U BLIKJIIOYEHHBIM JIAJIbHO-
JEeHCTBYIONMM MesKaTOMHBIM npuTszkenneM. O6e 311 (DyHKIMN OIPEee/IsI0TCsI
BUPHAJbHBIMI PA3JIOKEHUSAMI, CIeayommmu 13 (2.89)

P, T)=T f: % (geﬁ“—m)/?)m (2.108)
m=1 )

ny(p,T) = Z % (56571_(0)/2)7”. (2.109)

m=

Takum obpasom, B ypaBaeHnu coctosiaus (2.107) TOUHO yaUTBIBACTCA KOPOT-
KOJIeHiCTBYIOIee OTTAJKNBAHIE MEK/Iy YaCTUIAMU U B MPUOJINZKEHUN CPETHETO
MOJIT YUUTBHIBAETCS JIAJIbHOJIEHCTBYIONIEEe MPUTIKEHNE MEXKTy JaCTUIIAMHU.

JlaJibHeiilee nccjienoBaHne 3TOr0 ypaBHEHUsI B OOIIEM BHJE JOBOJIBHO 3a-
TPYJHUTEIbHO. PaccMOTpUM B KadecTBe IpuMepa IpocTeiiliee mpubJinKeHme,
OCHOBaHHOE Ha HECTPOrnX (PpU3MIECKUX JOMyHieHnsax. [Ipu Majbix mIoTHOCTSX
n < r° pemrauna Py (n, T) MoxkeT GBITH allIPOKCHMIPOBANa, YPABHEHHEM CO-
crostHns ueaabHoro raza Py (n,T) = nT. C pocroM n 10 BeJUUINHBI TTOPSIIKA,
7“;3 naBieHne P, pe3ko yBeandnBaeTcs. AIIIPOKCIMUPYEM 9TOT POCT JaBJICHIS
BbIpayKeHneM

nT’
_ +

BAIAYA 6. lNokasaTs, 4To B npubamkerun (2.110) ypasHerue (2.106)
nepexoaunT B ypaBHeHne Ban-gep-Baanbca.

2.4.3 Pe3ome

DyHKINOHAJBHBIE METOJIbl IIPUMEHUTEJILHO K IHpobJjieMaM TeopPeTHYecKoi
PUBUKUI OTJIMIAIOTCS CJIEJTYIOIIIIM:

1. MckmounTeibHast TPO3PAUIHOCTh (POPMYJIHPOBKH IIPOOJIEM.

2. EuHceTBO MaTeMaTnyueckoro armmapara I BeChbMa Pa3sHO00Pa3HBIX pas/ie-
JIOB TEOPETHYECKON PU3NKHI — OT KJIACCUIECKONH MEeXaHUKHU J0 KBAHTOBOIl
TEOPUN MOJIS U KOCMOJIOIUU.
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3. CpaBHuTesbHO ciiabasi pa3paboTaHHOCTh alrapara. Jlejgo B ToM, 4To TOY-
HOE BBIYHCJIEHNE [TOKA, yIaETCsA Pean30BaTh TOJIbKO JJIsI IayCCOBBIX (DYHK-
[[IOHAJILHBIX NHTErpasioB. CucreMaTuiecKux MeTOJ/IOB BBIUIC/ICHHUSI I aHa-
JIN3a HEerayCCoOBbIX (PYHKIIMOHAJIbHBIX HHTEI'PAJIOB II0Ka, He CYIIECTBYeT.

2.5 JlutepaTypHble U UCTOpPUYECKE KOMMEHTapUu

[To-BuMomMy, BIiepBble MOHSATHE (DYHKIMOHAJA OBLIO BBEJCHO HTAJIbH-
ckuM MaTematukoMm B. Bosbreppa B 1887 1. [1] oy Haszsanuem dbyHKINM, 3aB1-
cameit ot yHkuu. TepMun GyHKIIMOHA OBLT BBEJIEH (DPAHITY3CKUM MaTeMa-
koM K. Agamapom B 1902 1. [2|. B xonie XIX — nauane XX BeKoB B Hejipax
MaTeMaTUKN c¢PopMUpoBaJicss PyHKIMOHAIbHBIN aHAJIN3, OCHOBHOM IEIbIO KO-
TOPOTO SIBUJIOCH ucCaegoBanne yHKIwmi y = f(), B KOTOPBIX 110 MEHbIIelt
Mepe OjHa U3 IMePEMEHHBIX T, Y NPUHAJJICKUT OECKOHETHOMEPHOMY ITPOCTPaH-
ctBy. [Ipu 3TOM B (DYHKITMOHAJIHLHOM aHAJN3€ MOYKHO BBIJICJIUTH TPU OCHOBHBIE
HaIIPaBJICHUSI.

1. UccienoBanne 6€CKOHEUHOMEPHBIX IIPOCTPAHCTB CaMUX 110 cede.

2. UccnenoBanne pyHKIWiL, g KOTOPBIX apryMeHT x OeCKOHEYHOMEpEH, a
Yy — OJIHOMepeH; Takue (PYHKIINNI U HA3BIBAIOTCH (DYHKITNMOHAJIAMU.

3. UccnenoBanne pyHKINi 00IIEro Bujia, KOrjia U apryMeHT T, U PYHKIHIS Y
beckoHedHOMepHBI. [1pn aToM HamboJIee MOJTHO U3YUEHbI JTUHETHbIE Ollepa-
TOPBI (IIPEUMYIIECTBEHHO, CAMOCOIPSIZKEHHbIE OIIEPATOPHI B TIIHOEPTOBOM
IPOCTPAHCTBE).

B 1932 rojy BBIILIM TpU KJacCUYeCKHe MOHOTpaduH 10 (PyHKIINOHAJTEHOMY
anau3y |4, 5, 6|, Koropble B 3HAUUTEJILHON Mepe TpeIoNpPeIe/ NI OCHOBHBIE
HaITpaBJIeHns pa3BUTUd (PYHKITMOHAILHOTO aHaaIn3a Ha JoJrne Togbl. B pabdo-
te ¢ou Heiimana [4] ObLT0 MOKA3aHO, 9TO KBAHTOBAsI MEXaHUKA, CO3/IAHHAS 34,
HECKOJIBKO JIET JIO BBIXOJIa 9TOI KHUT'HM, ¢ MATEMAaTHIeCKO TOUKN 3PEHUs ITPe/I-
CTaBJISIET COOOI TEOPUIO JIMHEWHBIX ONEPATOPOB B TMJILOEPTOBOM ITPOCTPAHCTBE.
B cBs3u ¢ 5THM HadaJI0Ch HEIIPOIIOPLUMOHAIBLHO OYPHOE Pa3BUTHE UMEHHO CIIEeK-
TPaJIbHOI TEOPUH OIEPATOPOB B I'MJIBOEPTOBOM IPOCTPAHCTBE, TAK YTO MHOIJA
Ka3aJ/10Ch, YTO UMEHHO 3Ta TEOPUs U COCTABJ/ISIET BECh (DYHKIIMOHABHBIN aHAJINS.

Haubosnee obcrosdTenbnoe usioxkenne teopun (GyHKIINOHAIOB MOYKET OBITDH
HaliJleHo B KJaccmaeckux MoHorpadusix [3, 7, 8]. Texunka ¢yHKIIMOHATIBLHOTO
nnddepeHnmpoBannd B yaeOHOi MaTeMaTuIecKoil JuTepaType NpakTHIecK He
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Berpedaercs. JlocTyHoe n3oxKeHne MOYKHO HaliTh B KHUrax |7, 16] u 0630pHbIX
crarbax |17, 25, 26.

Ocobo cieyerT OoTMETUTH OUTH 3a0bIThie HbiHe paborhl PanTalbe, Kapa-
da u [lemnerpuno (cebliku Ha ux paboThl MOYKHO HaiiTu B MoHOrpadun [7])
1epBOil 110JI0BUHBI XX BeKa 110 TEOPUN aHAJIUTHIECKIX (DYHKIIMOHAJIOB. B gacT-
HOCTHU, UMK Pa3paboTaHbl MOIIHbIE KOHCTPYKTUBHBIE METOJ/IbI MHTEIPUPOBaHNSI
IITIPOKOTO KJIacCa KaK OOBIKHOBEHHDLIX JuddepennuaibHbIX YpaBHEHU, TaK 1
ypaBHEHUII B YaCTHBIX ITPOM3BOJIHBIX.

Meto (pyHKIIMOHAJILHOIO MHTEIPUPOBaHUS BIIEPBbIE MMOSIBUJICS B cTaThe Bu-
wepa [9] B 1923 1. B aroit pabore copepKuTest, B 9aCTHOCTH, TIPUBEJIEHUE Peliie-
Hus 3aj1a4un Kot st ypasuenust quddysnun K GyHKIMOHAJILHOMY HHTErPAJLY.
B 1948 1. byHKmoHaibHbII nHTErpaJ ObL1 nepeoTkpblT PeiinmanoM. B TeueHne
HECKOJILKUX TTOCJIEJIYIONINX JECATUICTHI MeTO]l PYHKITMOHAJIBHOIO WHTEIPUPO-
BaHUs C TPYJOM IpeBpalajcd B paboduit anmnapar (pusnka-TeopeTuka, MMOoKa
nocste dyupamentaibhoit paborsr @aieesa u [lonosa [11] we cranu oveBn-
HBIMI HETPUBHAJIbHBIE BO3MOKHOCTU METOJIA.

B nacrosiiee BpeMsi MeTo 1 PYHKITMOHATLHOIO HHTEIPUPOBAHUS MTUPOKO TPHU-
MEHsIeTCsl TPENMYIIIeCTBEHHO B KBAHTOBOI Teopuu moJist [12, 13, 14, 20, 23, 24|,
KBaHTOBOI crarucruke [12, 18, 19, 20, 22, 24|, Teopun CTOXaCTUIECKUX CH-
crem |15, 16]. Ilpumenenue GyHKIMOHATIBHBIX HHTEIPAJIOB B KJIACCHIECKOI CTa-
TUCTHYECKON (PUBUKE, 10-BUUMOMY, BIIEPBbIE OBLIO BBIIOJIHEHO 3ybapesbinm [27].

Becbma cyiecTBeHHOE pa3BuTHe MeTO (DYHKIMOHAJIBHOIO HHTEIPUPOBAHUSI
10 BCIIOMOTATETbHBIM T10J1sM AL (T), OIpeie/IEHHBIM B peaJibHOM ITPOCTPAHCTBE,
nosiyant B paborax MBardeHko ¢ corpyaaukaMu (cM., K mpumepy, [28]). Dru
pe3yJIbTaThl ObLIN CUCTeMATH3MPOBaHbl B MoHOrpaduu [29]. Meros dyHkImo-
HAJTBHOTO NHTETPUPOBAHNS TI0 BCIIOMOTATETbLHBIM TTOJISIM, ONPEIEIEHHBIM B TTPO-
CTPaHCTBE BOJIHOBBIX BEKTOPOB, B NPUMEHEHUN K 3aja4daM KJIaCCUIeCKOil cTa-
TucTHaeckoi dpusnku, passut B paborax [30, 31, 32|.

[Ipencrasienne (2.38) napuoro mexkaromuoro noreninaia v(Ry — Ry), sB-
JISIIOIIIEroCsi 110 CYINECTBY $JPOM HEKOTOPOI'0 HMHTErPaJIbHOIO OllepaTopa, de-
pe3 KBazuoTeHna bl Lo (r), ¢ MaTreMaTHIecKoil TOUYKHM 3peHUsi eCTh He UTO
nHOe, KaK HaXOXKJeHue JPOoOHOI cTerneHn OT JBYX HEOTPHUIATETLHBIX OMEpPaTOo-
poB v+ (R1—Ry). [locnenoBarebrast Teopusi IpOOHBIX CTeleHel HHTerPaTbHBIX
OIepaTopoB MOXKeT ObITh Haiijera B MoHorpaduu [33].
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