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Ïóñòü íà âåðîÿòíîñòíîì ïðîñòðàíñòâå (E,F, P ) çàäàíû äâå ïîñëåäîâàòåëüíîñòè
íåçàâèñèìûõ è îäèíàêîâî ðàñïðåäåëåííûõ ñëó÷àéíûõ âåëè÷èí {τi}∞1
è {γi}∞1 , ïðè÷åì P (τi > 0) = 1, Mγi = a > 0. Ñ ýòèìè ïîñëåäîâàòåëüíîñòÿìè
ñâÿæåì ïðîöåññ Y (t), t ≥ 0, îïðåäåëÿåìûé ñëåäóþùèì îáðàçîì:

1. Y (0) = x > 0, òðàåêòîðèè Y (t) íåïðåðûâíû ñïðàâà;

2. ïóñòü t0 = 0, tn =
n∑

i=1

τi, n = 1, 2, . . ., òîãäà ïðè tn−1 < t < tn:

Y (t) = [Y (tn)− (t− tn)]+,

Yn = Y (tn) = f(Y (tn − 0) + γn · ϕ(Y (tn − 0)))+,

ãäå a+ = max(a, 0) - ïîëîæèòåëüíàÿ ÷àñòü ÷èñëà à,

ôóíêöèÿ ϕ(x), x ≥ 0 - âûïóêëàÿ, âîçðàñòàþùàÿ ôóíêöèÿ,
ïðè÷åì ϕ(0) = 0 è

lim
x→ ∞

ϕ(x) = ∞,

lim
x→ ∞

ϕ(x)
x

= 0.

Ïóñòü fn(x, γn) = fn(x) = [x + γn · ϕ(x)]+, x ≥ 0, f (n)(x) =
f (n)(x, γ1, γ2, ..., γn) - ñóïåðïîçèöèÿ ôóíêöèé f1, f2, ..., fn.

Òåîðåìà. Ïóñòü g(x) = P ((Yn > 0, n ≥ 0)/Y (0) = x) - âåðîÿòíîñòü
ïîãëîùåíèÿ ïðîöåññà Y (t). lim

x→ ∞
g(x) = 1 òîãäà è òîëüêî òîãäà,

êîãäà ðÿä
n∑

i=1

P (τn > f (n)(x, 1, 1, ..., 1)) < ∞.
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