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Îïðåäåëåíèå 1. [1] Ïîòîê Àððàòüÿ � ñëó÷àéíûé ïðîöåññ{x(u), u ∈ R}, çàäàí-
íûé íà âåðîÿòíîñòíîì ïðîñòðàíñòâå (Ω,=, P ) ñî çíà÷åíèÿìè â ïðîñòðàíñòâå C([0; 1]) ñî
ñëåäóþùèìè ñâîéñòâàìè:
∀u1 ≤ . . . ≤ un
1. x(uk, ·) � ñòàíäàðòíûé âèíåðîâñêèé ïðîöåññ, ñòàðòóþùèé èç uk.
2. ∀t ∈ [0; 1] : x(u1, t) ≤ . . . ≤ x(un, t).
3. ðàñïðåäåëåíèå (x(u1, ·), . . . , x(un, ·)) ñîâïàäàåò ñ ðàñïðåäåëåíèåì ñòàíäàðòíîãî n-

ìåðíîãî âèíåðîâñêîãî ïðîöåññà, íà÷èíàþùåãîñÿ â (u1, . . . , un) íà ìíîæåñòâå

{f ∈ C([0; 1],Rn) : fk(0) = uk, k = 1, n, f1(t) < . . . < fn(t), t ∈ [0; 1]}.

Ïóñòü K := {ϕ ∈ D, ϕ↗, ∃ lim
u→∞

ϕ(u)
u

> 0}.
Òåîðåìà 1. [2] X(·, t) � ìàðêîâñêèé ïðîöåññ â K.
Òåîðåìà 2. Ï. í. ñóùåñòâóåò

lim
m→+∞

+∞∑
k=−∞

t∧τ(uk
m)∫

0

δ0(x(ukm, s))ds =:
∫
R

t∧τu∫
0

δ0(x(u, s))ds =: Φt

ukm = k
2m , k ∈ Z, m ∈ N.

Òåîðåìà 3. [3, 4] Φt - àääèòèâíûé, íåîòðèöàòåëüíûé, íåïðåðûâíûé ôóíêöèîíàë îò
ïîòîêà Àððàòüÿ.
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