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A.H. Mopo3s3os

ONUCAHUE BPOYHOBCKOTI'O JIBUKEHHS
KAK HEMAPKOBCKOI'O CJIYYAITHOI'O
MPOLIECCA

Ipeonooicen Memoo cmamucmuiecko20 OnUCAHUs OPOYHOBCKO20
0BUdICEHUST NPU 6030EUCMBUU HA OUHAMUYECKYIO CUCmeM) CIy-
YAUHBIX NPOYECCO8, OMAUUHBIX OM 8UHEPO8CcKo20. Tlokazano, umo
O/l yuema peanbHo20 Xapakmepa CIyYAUHbIX 8030eUcmeuil He-
00X00UMO UCNONB308aNMb NOJIYYEHHble 8 pabome YpasHeHus OJis
MHO2OMEPHbIX Xapaxkmepucmudeckux @yukyuil. [Ipednoscennulil
Memoo no36051em peuams 3a0a4y YmMoyHeHUsl ONUCAHUS CTIY4ati-
HbIX NPOYECCo8 8 NPEYUUOHHBIX MEXHUYECKUX CUCMEMAax U obec-
neuugaem G03MONCHOCHIL OYEHKU OONOTHUMETbHbIX P Pexmos,
CBA3AHHBIX C HEMAPKOBCKUM XAPAKMEPOM CIYHAUHBIX OGUIICEHULL
OUHAMUYECKOU CUCMEMBI.

The description of Brownian motion as nonmarkov random process
/ A.N. Morozov

The method of Brownian motion statistic description the random
processes different from Wiener’s ones influencing the dynamic system
is elaborated. The necessity is shown to use the obtained equations for
n-dimensional characteristic functions to take into consideration the real
character of random influences. The elaborated method permits solving
the problem of more precise description of random processes in technical
systems and ensures the possibility for evaluating the additional effects
connected with nonmarkov character of the dynamic system random
motion. Refs.11.
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