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A.H. Mopo3os

INPUMEHEHHME MHOI'OMEPHbBIX
XAPAKTEPUCTUUYECKHNX ®YHKIUN
TP OIIMCAHUHN HEMAPKOBCKHUX
CJIYYAHHBIX ITPOILIECCOB

Ilpedocmasnen mMemoo OnUCAHUSL HEMAPKOBCKUX CIYYAUHBIX NPO-
Yecco8 ¢ UCNONBL30BAHUEM MHOZOMEPHBIX XAPAKMEPUCTIUYECKUX
Gyuxyuii. [loxkazano, umo npu 6030eicmeuu Ha CHMOXACMUYECKYIO
ougepenyuanvryIo cucmemy 8HewHe20 HeBUHEPOBCKO20 CIYUali-
HO20 nmpoyecca, ee anaiu3 modxicem Ovimb NPOEeOeH ¢ NOMOUBIO
ypaenenull O MHOZOMEPHBIX XAPAKMEPUCIUYECKUX DYHKYUIL.
Tlpuseoenvt ypasnenus 011 08YXMEPHOU XAPAKMEPUCMUYECKOU
dyuryuu u npogedeno ux obobujeHue Ha Cay4al N-MepHuiX Xd-
pakmepucmuieckux (yuxyuti. Pazpabomannuliit memoo npumenen
07151 YMOYHEHUsL ONUCAHUSL OPOYHOBCKO20 OBUICEHUS U NOKA3AHO,
YMO pe3yIbmamsl COGNAOAIOM ¢ Pe3yabmamamu, NoLy4eHHbIMU
MEMOOOM MHO2OMEPHBIX (DYHKYUL pachnpedeneHus.

Multi-dimensional characteristic functions application to the de-
scription of nonmarkov random processes / A.N. Morozov

The stochastic differential systems are described with application of
the multidimensional characteristic functions. The equations for two-
dimensional characteristic functions are obtained and their generalization
for n-dimensional characteristic functions is made. The elaborated method
is applied so as to give a more precise definition of the Brownian motion. It
is shown that the method leads to the results coinciding with that obtained
before by means of using the method of multi-dimensional distribution
functions. Refs.10.
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