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FrOCYLAPCTBEHHGBIN CTAHAOAPT COKS3A CcCcP

C/IYYAHBIE MPOLIECCHI U AUHAMWUYECKWNE CUCTEMbI

TepMuHbl U onpeaesneHHa rocTt

Random processes and dynamical Systems 21878-76
Terms and definitions

MoonHoaneHnem FocyfapcTBEHHOro KomuTteTa ctaHgapTte* Coseta MuHuctpos CCCP
oT 24 mas 1976 1. N® 1261 cpoK AelCTBUSA YCTAHOB/IEH

c 01.07. 1977 r.

fo 01.07. 19» r.

HacToAwmiA cTaHAapT yCTaHaBNMBaeT MPUMEHSEMble H Hayke, Tex-
HUKE ¥ NPOW3BOACTBE TEPMUHbI W OMpPefeneHUs OCHOBHbIX MOHSATUIA
CNyyaliHbIX MPOLECCOB W AWHAMUYECKWUX CUCTEM.

TepMUHbI, YCTaHOB/IEHHbIE HACTOSALMM CTaHAAPTOM, PEKOMEHLYHT-
ca ANA NPUMEHeHUs B AOKYMEHTaLuW BCEX BMAOB, Y4ebHMKaX, yueb-
HbIX MOCOBMAX, TEXHNYECKOW W CMPaBOYHON NnuTepaType. lMpuBeaeHHbIe
onpefeneHnss MOXHO, MpyU Heo6XOAMMOCTM, W3MEHSTb Mo opme U3-
NOXEHWA, He AOMyCKas HapyLeHUs rpaHuL, MOHATMA.

[na Kaxaoro MoHATMA YCTaHOBMEH OAWH CTaHAApTW30BaHHbLIA Tep-
MVH. [MpumeHeHne TepMUHOB-CMHOHWMOB CTaHAapPTU30BaHHOTO TepMU-
Ha He peKkoMeHAyeTcsi. HepeKOMeHAyeMble K MPUMEHEHWUID Tepmu-
Hbl-CUHOHUMbI MPKBEAEHbI B CTaHAAPTE B Ka4yecTBe CMpaBOYHbIX W 060-
3HayeHbl «HPK».

Ons oTAenbHbIX CTaHAapTU30BaHHbIX TEPMUHOB B CTaHAapTe Mpu-
BefieHbl UX KpaTKue (opMbl, KOTOpble paspeLlaeTcs MPUMEHSTb B Chy-
4asx, WUCKIYaloLWMX BO3MOXHOCTb UX PasfIMYHOro TOMKOBaHMS.

B cnyuasx, Korga Bce HeOOXOAMMbIE M AOCTATOYHbIE MPU3HAKM No-
HATWA cofepxaTci B OyKBafbHOM 3HaYeHWU TepMuHa, OonpeaeneHue
He MPUBELEHO W, COOTBETCTBEHHO, B rpate «OnpegeneHne» MocTas-
NeH Npoyepk.

B cTaHfapTe B kayeCTBe CMPaBOYHbIX MPUBEAEHbI MHOCTPAHHbIE 3K-
BMBANEHTbI Ha aHIIMICKOM A3blKe A1 CTaHAapTU30BaHHbIX TEPMUHOB U
maTemaTnyeckue opmysbl K 0603HaYeHMS XapaKTepUCTUK CayyaiiHbIX
MpOLECCOB U ANHAMUYECKUX CUCTEM.

V3faHne oduLnansHo* Mepeneyatka BocrnpeLieHa
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B cTaHgapTe npviBedeHbl anaBUTHbIE YKa3aTeM COAEPXKALLUXCS
TEPMMHOB Ha PYCCKOM $i3bIKE W WX WHOCTPaHHbIX 3KBUBAIEHTOB.

CTaH[apTU30BaHHble TEPMUHbI HaBPaHbl MOYXUPHBIM  LLIPUDTOM,
MX KpaTKUEe (POpMbl — CBET/IbIM, & HEPEKOMEHAYEMbIE CUHOHUMbI — Kyp-

CBOM.

K cTaHgapTy [4aHO CrpaBO4YHOE MPUNOXEHWe, cofepkallee TepMu-
Hbl. OMPeAeNeHNs, MaTeMaTudeckue (hopMynbl U 0603HAUEHUs XapaKTe-
PUCTUK CyYaiiHbIX BEMUYVH.

TepmH

] CnyuaiiHblii  npo
Licee
Hpk.  Croxoc-Tu-
UeCKuii npouecc
BeposTHOCTHbIV Npo-
Lecc
CnyvaiiHas  (hyHK-
s BpeMeHu
Random process

2. OvHamunyeckas
cucrema
Cwuctema

Dynamical system

Owwumennn™

Nimrey.trmc:ka* opmyra

K cOosiuvemk.- .vapai,i«pi!C7UtfM

OCHOBHBbIE MOHATWUA

CeMeliCTBO  CKa/IpHbIX
WM BEKTOPHbIX Cyyaii-
HbIX BENYMK, 3aBUCALLMX
OT CKa/lfpHOro napameT-
pa. MMEOLLEro CMbICN Bpe-
MeHW. C 3afaHHbIMW KO-
HEYHOMEPHBIMU  PYHKLWA
MH pacnpegeneHui cucTem
CnyyYaiiHbIX BENNYMH

MpumeuaHune. Co-

BOKYMHOCTb  YMC/MOBbIX

3HaueHun  * (1) (*>»

1E€T). NPUHUMaEMbIX

CNyYaiiHbIM  MPOLLECCoM

(1) B gaHHoOM  3Kcnepu-

MeHTe, HasblBaeTcs pea

NTaHWeld 1an_BblIGopoM

HOVi  thyHKUMel cnyyait

noro npouecca. a

(1, Xt Xa)

BbIGOPKOA  CrlyuaiiHoro

npouecca

COBOKYNHOCTb ~ 06beK
TOM MPOW3BO/LHOW MPUPO
[ibl. 06bEANHEHHbIX OMpC
[leNneHHbIMU MPUUUHHO-
CNeSiCTBEHHbLIM» CBA3SAMU.

MpumeyaHue- Mo-

Ae/Nb CUCTEMbI 3aAal0T B

BUfe  YNOpPAAOYeHHON

I»pu(:* W naByx cny-

YaiiHbIX npoLieccop (rge

)— BQL:
HW  curHan  cucTembl.
®[1-01/. <€7\) -

BbIXOAKOW curHan cu-
CTembl). 0nmMcbIBaeMON

V'l V*i,-JaGT.
Y X, -,xnC.X,
At ta ) |e

rge cumsonsl V u 3 o3Ha-
yalT .Ana nwboro' u .cywe-
CTBYCT* COOTBETCTBEHHO;
[—o6nacTb onpegeneHHa cny-
yaiiHoro npoduecca;

X—o06nacTb  3HaueHuidi  cny-
YaiiHoro npouecca



TepsHa

OnpeseneHvie

COBMECTHO™!  M/IOTHOCTbIO
BEPOSITHOCTEN 3TUX CUrHa-
noB

FOCT 2187»—76 Od. 3

Mpopo.akeHve

MaremSip+-lvs chopmyia
H OBOMayeaHe XapaKTepucTuKa

Prtf ACbe—*n.YL—>YT)—

rae p[n*(xi.-*9) — nnotHocTs
BEPOATHOCTEN BXOHOTO MPOLIEC-
ca (cm. n. 4), a

PAUAYT.. Y T. 9 I* %L v= *«)
YC/IOBHas M/IOTUOCM.  BEPOSTHO-
CTeii BbIXOAHOTO MpoLecca npu
(hMKCMPOBaHHOM BXOAHON peanun-
3aunm

XAPAKTEPUCTUKN CJTYYAHBIX MPOLECCOB

3. -.-mMepHas  hyHKUMA

pacnpegeneHus
BEPOATHOCTEN Chly-
yaliHoro npotiecca
®yHKUMSA pacnpe-
JeneHns  cnyvai-
HOro npovecca.
Hpk. n MepHas
MHTerpanbHas
thyHKLMA pacnpe-
JeneHus.
VHTerpabHbIii 3aK0oH
pacnpegeneHus  Be-
poSITHOCTEi
«-dimensional
Brobability distri-
ution [unction
4. n-mepHas  nnioT-
HOCTb  pacrnpege-
.EHVS  BEpPOATHO-
CTel  cnyyaiiHoro
npotiecca
MnotHocTL  Bepo-
ATHOCTEN cnyvaii-
HOro nmpouecca

Hpk. n-mMepHoe
pacnpefeneHue
n-mepHast andce-

peHunanbHas  yHK-

DYHKUMA  BEKTOPHOTO
aprymenta x-(x,. fia, . . .
na), uMetowas cmbicn BC
POATHOCTS  BbINO/HEHMS
CUCTEMbl HEPaBEHCTB

HhXXxXxM itX**- -
(%) < je

®YHKUMA  BEKTOPHOIO
aprymeHTa, paBHas CMe-
LUAHHOM YacTHON  MpouT-
BOAHOW OT yHKUMM pac-
npeAeneHns Mo COBOKYM-
HOCTU N aprymeHToB W
MMetoLLas CMbICT OTHOLLe-
HWA BEPOATHOCTM nonaja-
HUSi BEKTOPHOW BeNMUMHbI
B BEKTOPHbIA 3nemMeHTap-
HbIA UHTEPBaN K 3HAYeHWO
3TOT0 WHTEepBasie

Pt tn (*b*1—2*n) “=

—L(m<Xn)

Pu.tu-4a C***»--11)"
ij,..N(*1n0-n)

Oxx...axn ’
rae n — nopsgokK NAOTHOCTU
pacnpegeneHus
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TepkuH OspoKricHw.

[{sa pacnpegenexus.

[OnchchepeHLmanbHbIi

3aKOH  pacnpefene-

HUS

jt-dinicuMonal

probability  density

function

5. /s-MepHas Xapak- ~ ®YHKUMS  KOMIM/IEKCHO-
TepuCTNYeCKas ro BeKTOPHOrO aprymeHTa,
(hyHKUMA cnyyvaid- npeacTaBnsowas  coboi
HOro npoLiecca n-KpaTHoe  npeo6pasosa-
XapaxTepHcLu- nne ®ypbe OT M-MepHOI
yeckas (OyHKUMSl  NNOTHOCTM  pacnpepene-
CyyaliHoro Npo-  HUS  BEPOATHOCTEN  Cny

uecca
Characleristieal
function

YaiiHoro npotecca

6. MartemaTunueckoe DYHKUMS BpemeH,l, ans
OXMWAaHWe Cny- KaxAoro sHauyeHus aprv
YaiiHOro mpoLecca MeHTa paHHas MaTemaTH
Vpk. CpegHee YECKOMY OXMULAHWI0 «Y
3HaueHne cnyyail  YaiiHoOW BEMUWHBI
KOro npotecca

epBblii MOMEHT.

CraTvcTiyeckoe

cpefHee

Mathematical

expectation oi a

random process

7. '.-MepHoe  MmaTe QYHKUMN N8 KaXK[oro
MaTMyecKoe OXwu- Habopa 3HaueHHi t,, It ...
JaHve  QyHKuMmM In. paBHas  maremaTHmC
ClyyaiiHoro npo- CKOMY OXMAAHUIO Clyyail
Heces MoV BEANYMHBI

MatemaTtnue- flitti)...1/*)]
cKoe  OXupaHve
(yHKUMN  cnyyaii-
HOI/ npoLecca
iz-dimrr.sional
mathematical
expectation of p
random process
function

8. Oucnepcus  cny DYHKUMS Bpemeik, ans

UaiiHOro npouecca KaXgoro 3BauyeuBs apry-

Random process
variance

MeHTa_paBHas Aucnepcun
C/IX'4aiinoli BENNUMNHBI

Mpogon>kexune

MaTtekaTkuccka* dopmyna
1 040>|u<eHuc Mpiikn'pucTuyn

«CTPX.T'Cc/*----fcn) -
. \

* oS pt.~tIX| A «
GW dr..
d*=Aflexp (1 £ vixk )\
Xp (1 vixk )

rje M <e) — cuMBO/I mMaTemaru-
YeCKoro oxugaHua (cm. Hu. 6. 71

/e (T)=»N<]:(<)1*
- SxdF,(X)XtET;
—BC

€C/IN CYLLECTBYET NIOTHOCTb PCC-
npegdeneHHs, To

(O = J*PAXx)dx

Mf=mutt)..hmi=
=1 —

Ecnn  cyuwiectByeT nioTHOCTb
pacnpegeneHuns

2, e, *M)-

TO
W—  =tdUn*s.-**)x

X *11../,<*1....Xn)dxx...dtn

N0 =31*[;())-m; <N)*|



TrpmHm

9 CpefHee KBafpa-
TUYKEKOe  OTK/IO-
neHve  cny4aiiHo-
ro npouecca

Standard deviation

oi a random

process

;0. «-MepHas Ha-
YanbHas MOMEHT-
mast (hyHKLWMA
-ro nopsgka cny-
YaHHOTO Mpouee-

cn
HauvanbHas
MCUTMan

n

Mo-
yHK-

ka. 1-MepHbIii
NaHaNbHblA  MO-
MEHT ®-f0 no-
pAgka  cnyvan-
HOro npolecca
V-1 HavaNbHblA MO-

MeHT  pacnpefiene-
HUSt cnyyanHoro
npouecca
y-th order
n-dimensiona!
dlstrlbutlon moment
1. « MepHas LeHT-
panbHas Mo-

MeHTUas  (yHK-
una v-to nopsg-
Ka  Cny4aiiHoro
npotiecca
LleHTpanbHas
yomeaTsas
HKLWA
PK  n-MepHbIi
LeHTpanbHbIA Mo
MEHT 'e-r0  no-
pagka  cnyvaii-
_Horo npouecca.
-l LUeHTpanbHbIN
MOMEHT  pacnpefe-
NeHns cnyyaliHoro
npouecca
E tLr"1 order
«-dimensional
distribution
central moment

rOCT 2187»—76 Cip. 5

MpogomkeHue

YnramsTaucckan opmyna

Onpepenerive 4.06c0-auesiMe HapaKTHpacTvIKA

DyHKUWA BpeMeHW, ANns

.Vbkgoro 3HayeHus apr\-
fieHna paBHas  CpefHemy
UBafIpanH.cckoMy  OrK.To-
VIO  cnyyaliHOl  Henk-
ItHbl

0- (0-J- MUSAO-ub (N]«! |
Sy ~n)

®YHKUWS, pasHas marte-
MarvyeckoMy — OXUAaHUIO
TpoOV3sieAeUNM 11 3HAYEHNIA
cnyyaliHoro npouecca B
MOMEHTbl  BpeMeHa  *1
B3ATbIX [cTeneHn
<,«=! 2, a)

\%

-JIMfVa,) :v(t.)...6 (M1

DyHKUWSA, paBHas Mare- m,
M3TUYECKOMY — OXKUAAHWM,
MPOV3BEAEHNA Y 3HAYEHWI
LIeHTPMPOBAHHOTO C/yyal
Koro npouecca (cm. 451 H
MOMEHTbI BPeMeHM t,, 05
rbiX B cTeneHn "r0“ '
R )|

(f].if -(«)

--M&UiV-jJ’Ui)--h (M




12. n-mepHax!

TepmuH

abco-
NOTHas Havanb-
Has  MOMeuTHaa
(yHKUMA  «-T0
nopsigka cnyvar-
HOrO npoLiecca

A6contoTHasa Ha-

Ctp. 6 TOCT 21878—76

Onipengenenqvie

®yHKUWA, paBHas MaTe
Marnyeckomy — OXWgaHuo
npon3seaeHns N abcosoT-
HbIX 3HAYeHW cnyvaiiHo-
ro npouecca B MOMEHTbI
BpemeHu t/. MHTbIX a cre-
neHn v< (i-1 n)

Mpogonxexune

Martemaruyeckas opmyra
H oCoxauramc xapakTb-PKCCMKN

~M{ALW Ne b)1\-
)

YanbHas Mo-
MEHTKas  (PyHK-
s
pu  N-MepHbiii
a6CONOTHBIA Ha-
YanbHbliA MOMEHT
vV-ro  nopsgHa
cnyvaitHoro npo-
Lecca

v-tli order

n-dimensional

tribution
enioTent

13. n-mepHast  abco-
NoTHas LieHT-
panbHas MOMeHT-
Mmast thyHKUMA
B0 _ rnopsgka
cnyyaiiHoro npo-
Liecca
AbcontoTHas
LeHTpanbHas mn- T/
MEUTH3A  (PyHK-

ums .
N-MepHbIii
HOTHbIA
LleHTpasbHbIii
MOMEHT Y-ro Mo-
pagka  cnyvaii-
HOro nposeca
wth order
«sdimensional
distribution absolute
central moment
14. n+T-MepHas
B3aVMHas MO-

dis-
absolute

DyHKUMA, paBHas maTe
Marnyeckomy — OXMAaHWo ..M -
npousseaeHns n abconoT-
HbIX 3HAYEHWIA LEHTPUpO = Af{i<o(i)ivyiu((j )/ v—
BaHHOTO C/y4aiiHoro npo
yecca (cm n 45) B Mo- MU)I
MeHTbl BpemeHu i, B3f
ThIX & CTereHu
(/=1.2.... n)

PYHKUMSA, panHas marte-
MaTUYECKOMY  OXWUAAHWIO

MeHTHas  (byHK- Npou3BefeHns o'/(«=Te —Aa, ItAp—=* )=
uus  e-ro nopg’g_ 2., ﬂ) CTEI'IeHeVI 3Ka4e

Ka AByX cnydan- HWii cnyanHoro npotiecca -M1ry<1>.-r-(bl X
Hbix npoteccos  HO M« (/-/,2.

Bzaummaa  mo- W)  CTeneHu 3HAYGHMI

MeHTHas dyHk- C/Y4aliHOro npotecca ij (t)

s ONS N0BbIX  MOMEHTOB

BpemeHn n3 obnacreii on-



TepmaH

CoBmecT-
Hblii MOMEHT
Cny4aiHbIX npo-
Lieccos

CMeLLaHHbIA MOMEHT

cnyyaliHbix — nmpouec-

COB

Joint "-lh order

n-rwi-dimensional

distribution moment
tor two random
processes

1$ KosapuaumoH-
Has yHKUMS
cnyyaiitHoro mpo-
Liecca
Hpk. ABTOKOBa-
puaumoHHas
yHKUMs  cay-
yaiiHoro npouec-
ca

KoppenauuoHHas

hyHKUMA  cayyvaiiHo-

ro mpovecca

Autocovarialion

Junction

16 KoppenaymoH-
Has (DyHKUMA
cnyyaliHoro npo
mecca
Hpk  ABTOKOp-
pensLmMoHHas
yHKUMs  cny-
yaiiHoro npouec-
ca

KoBapuaLoHHas

thyHKUMA cnyyaiiHoro

npouecca

Autocorrelation

function

17. HopmupoBaHHas
KOpPenAaLnOoH-
Hasi hyHKLWA
cnyJaiiHoro npo-
Liecca
Hpk. KoTdpu-
UAYHT  Koppens-
L

Correlation

coelfldent

OnpefieneHve

pefieneavs anex cnydan
HbIX MPOLLECCOB.
MpumeyaHune. Pas-
MEPHOCTb  MOMCUTMBbIX
(hyHKUWM  onpegenseTcs
yrcnom HecoBnagato
WX aprymMeHTOB, a no-
PALOK —  BEMUMHOWN,
panHoii cymme CcTerneHeli
BbIGOPOUHBIX  3HAYEHWI
cNyyaiiHoro npovecca

DyHKUMA  gayx  nepe-
MeHHbIX ! 1 M H3 06/1acTy
onpegeneHns  cnyyaitHoro
NPOLieCCA. paBHas mare
Marmyeckomy — OXUAaHWIO
MPON3BEAEHNA  3HAYEHMWI
ClydaliHoro — mpouecca s
MOMEHTbI BpemeHu t U1 1

®y KKUNs ABYX NepemeH-
HbIX t 1 W. paBHas KOBa-
PUALIMOHHON (DYHKLMN LieH-
TPWUPOBAHHOIO C/y4aiitHOro
npoLiecca

®y HKUMS ABYX NepemMeH-
HbIX t B 1, paBHaA OTHO-
LIEHVIO  KOPPE/ISILMOHHOM
(hyHKUMW ciyyaiiHoro npo-
Lecca K  MpPoW3BefeHUIo
CPeaHUX  KBafpaTUYecKux
OTK/OHEHWIA  cnyyaliHoro
npoLecca 4 MOMEHTbI Mpe
mcm / mon

FOCT 21878—76 Crip. 7

MpogonmkeHve

Matcmatuyeebas (hopmyna
1 000MBYENHE XapaKTepUCTUKM

Ko (1.%)« *[T#15(*K«)b
\t,uET

R <Lu)»*Af((;(/) - m,Ix

X(s(«)—m,|). yt,u€T.
mc fl.

«wd—Af]i(«)J

v<.«er
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Tepuvin

18 B3aumMHa# KoHa
PKaLKOHHas
(yHKUMA cny-
YaiiHbIX  Mmpouec-
coB
Hpk. Kpoccko-
BapuaynoHHas
hyHKLMA

Kpocckoppensium-

OHHaA (hyHKLMA Ccny-

YaliHbIX MpoLeccos

Cross-covariation

/unction

19. B3anMmHas
pensumoHHas
(yHKUMS  cny-
YaHHbIX MpoLec
com
Hpk. Kpocckop-
pensLnoHHas
hyHKLMA

KpckckompuaymnoH-

Hag (yHKUuA cny-

yaliHbIX NpoLeccoB

CrOM-correbllon

func.ion

Kop

20. HopmupoBaH-
nas  B3auMHas
KOPPensLmoH-
Has hyHKUMA
CnyyaiiHbIX  npo-
Licccos
Hpk. B3anMHblii
Ko3hpmLmeHT
Koppensuum
cnyvaiiHbiX npo-
Lieccos

21. CKanApHbIii cny-
YaliHbIii npouece
Hpk. OgHomep-
HbIiA CnyyYaiiHbIi
npouecc

First-order random

process

OnpeseneHvie

DYHKUWS ABYX MepeMeH-
MbIX J H W. paHHas Mare-
MaTU4eCcKOMY  OXXWUAAHMIO
Npou3BEAEHUS  CyYaliHbIX
NpoLeccoB, B3ATLIX a Jito-
6ble  MOMEHTbl ~ BpeMeHW
(v wnwu3 obnacteit onpe-
[eNeHns 3TUX  CnyydaiiHbIX
npoLieccos

DYHKUMA BYX MepeMeH-
mbIX / ¥ W. paBHas MaTe-
Marnyeckomy — OXwaHuo
NPON3BEACHNA  3HAYEHWIA
LIEHTPUPOBaHHbIX ~ CNyYaii-
HbIX MPOLIECCOB, B3ATbIX B
noGble MOMeHTbI BpeMeHa
t an u3 obnacteii onpe-
[ieNeHns aTUX CyYaiiHbIX
npoueccos3

PyHKUMA  ABYX nepc
MCKHbIX / ¥ W. paBHas OT-
HOLLIEHWIO  B3aUMHOMN  KOp-
pensLMOHHOM (hyHKUMN
CAyYaliHbIX MPOLECCcoB K
NPOV3BELEHUIO  CPEfHNX
KBAfIpaTUYECKNX  OTK/O-
HEHUM  3TUX  CAyYaiiHbIX
npoLieccos

MpopgomkeHve

MareHaTuuecsars chopmy.
1 0603HaueHe xmpﬂkl«pmcm H

Xh(*)*" «,;J Yt*GT.
rage m.
m, -Alt/AB)!
Y

BUbl CNYUYAHBIX MPOLIECCOB

CnyuaiiHblin npovecc,
06nacTb 3HaueH)|!| koTopO-
ro 0CTb MHOXeECTBO O Mpo-
CTpaHCTBE  [eiiCTBKTE. L.

&} uncen R1

{=(/)..,r,.€XCN,3



lepuun

22. n-mepnmii  Bex-
TOpHbIA  cayvaii-
Hblii mpoLiecc
BeKTopHbI cny-
LaH1K mpoLecc
Hpk, MHoromep-
HbI  cnyyaiiHblii
npotiecc

n-dimensional
random process

J3. HenpepbiBHO-
3uaYHbIli ciyvaii-
HbIiA Mpouecc
Hpk. CnyyaiiHblid
npoLecc ¢ Henpe-
PbIBHBIM  Bpeme-
Hem

Continuous

random process

24 CnyvaiiHas no
cnepoBaTefb-
NOCTb
Hpk. BpemeHHo

pag
ChyyallHblit npouecc
C [MCKPETHbIM Bpe-
MeHeM
Random sequences

23. [UCKpEeTHbIN
cnyyaliHbliA - npo-
Liecc
Hpk. Cka4yHo06-
Mo3HbIi Npouecc

26. AuckpeTHas cny-
yaiiHas mocnego-
BaTeNbHOCTb

Discrete random

sequences

27. [eTepMuHMpo-
BaHHbIi MpoLiecc
Hpk.  Perynsap-
HbIA npoLecc

AGCOMOTHO  Hecny-

yaiiHblii npouecc

Mpovecc Hynesoro

nopsgka

Determinate process

OnpepgeneHvie

Cny4aliHbIii npotiecc,
061acTb 3Ha4eHWA KOropo
r0 eCTb MHOXECTBO B «e
YepHOM KOOpAWNHATHOM
npocrpaHctee R

CnyyaiiHblii npoLecc,
06N1aCTb  3HauYeHuit 1 06-
NnacTb OMpefeneHun Koto
poro  —  HenpepbiBHbIE
MHOXeCTBa

CnyuaiiHblii - npouecc, y
KOTOPOro 0611acTb 3Haue-
HWIA - HenpepbIBHOE MHO-
XKECTBO. a 061acTb ornpe-
OeneHns - [UCKPEeTHoe

CnyuaiiHbliA npouece, Yy
KOTOPOro 06/1acTb  3Haue-
HWA — [WCKPeTHOe, a 06-
NacTb OMpeSeneHnn — He-
MpepbIBHOE MHOXECTBO

CnyuyaiiHblil  npouecc, 'y
KOTOPOro 0611acTb  3Have-
HW/A H o6nacTb onpefene-
HUA *- AWUCKPETHble MHO-
XecTea

Mpouecc, 3HayeHVs Ko
TOPOro B 1060  MOMEHT
BPEMEHWN M3BECTHbI C Be-
POSITHOCTBHO EAUHULIbI

FOCT 21871—76 Cr1p. 9

MpogonkeHue

MaTematuueckas cpopmyna

H 0603HaueHne 3apOKTepBeTNKH

MLUnX'bxc

;j (1) v<€7*.p(.vO=-5(*-x )!



Ctp. to FOCT 11878--76

7 jihuii Onpepeneqve

28. Tepuogunyeckuii
_npoLecc
Periodic process

lMpouecc, .3HayeHus  Ko-
TOPOro MOBTOPAOTCS Ye-
pe3 onpegdeneHHble Hurep
Ba/lbl BpEMeHU

29. Henepviogunye-
CKMiA npoLjecc
Nonperiodic process

30. Ksasugerepmm- Mpouecc.  peanmsauum
HMpOaanHbIK KOTOPOro  OMMCbIBAKOTCH
npoecc (yHKUMAM!: BpPEMEHN 3a-

Quasi-determinate faHHoro Buga x(t. o,. a},

process as). cojepxawu-

MW OJH UM HECKO/IbKO
CNlyyaiiHbIX ~ NapaMeTpoB
«-(«l,. et.....04). He

«BUCALLMX OT BpeMeH!
CnyyaiiHble npoLieccbl, y
KOTOPbIX COBMECTHas (yH-
KUV pacrpefenieHns -
6oro nopsifka npeacrasns-

31. HesaBucumble
cnyyaliHble npo-
Liecchbl

Mutually indepen-

dant random proces- eT c060i1 Npou3BedeHUe
ses (hYHKUMIA  pacnpedeneHue»
KQX[0ro npotecca B OT-

LenbHOCTU
32. CnyyaiiHblii npo-  CnyyaiiHblii npotecc,
Liecc nopsigka N BrioiHe onpegensiembiit

m-order random CBOMMM (PYHKLMAMM  pac-

process npeseneHns nopsgka
M, HO He onpejenseMblii
(yHKUMAMKU  pacnpegene-

HUSA HU3LLEro nopsaaka

Mpogonkexve

Mu>emATHU«CMS  chopMyna
N 06aXKaUC-XUC XapaKTepucTUKN

N O*y(E(- <) ys—b,
*1.£8.~3*>0.|*(0~««-b
+«T-)U,
rae T° — nepuog nepuoanyecko-
ro npouecca

{s(0 1yr€(—o00.00),ya-»
=0.*1=2..
KIT“>0.1*(])-«(/+al»)1).

N —3HaK OTpULaHMA BbICKa3bl-

BaHWA 3 (UMTAETCH «He CyLIecT-
BYET»)
{HO 1V <€7*|x( <)=*(f,0),

pn(o) +7N 1(a{—et ) T,

KOmA(H)>nm

<
XFt- f- (Y».Y1)
I* *M
P, . m [ ..
|
~,Y,)-N (W —mepHas CoBMe-

CTHas (yHKUMS pacnpefeneHus
BEBOATHOCTeN npoueccos ¢ (N 1
4(o



TepmnH

33. Benblil LWwym o y3-
KOM CMbiCie
benblii Wym
H?k. A6COMOTHO
CNyYaiHbIiA
npouecc

Ynao cnyvaiineii!

mpotiecc

CnyyaiiHbli  npovecc

/-ro nopsigka

White noise in a

narrow sense

34. Benbiii wym B
LUIMPOKOM CMbiC/ie

White noise in

a wlde sense

35. CnyyaitHblii npo-
Lecc ¢ Koppenu-
POBaHHbIMU  3Ha-
YeHnAMn
Hpk Hegenn/
Lym

KoppenpoBaHHbiit

Lym

OKpaLLEeHHbIN LLyM
Correlated noise

36. MapKoBCKWUii
npovecc
Hpk. Mpouecc
2-ro nopagka
Marcovian process

Onpepenenvie

CnyualiHblii  npouecc ¢
HE3aBUCUMbIMU  3HAUEHNS-
HW. BMOJIHE ONpeaensemMblii

OfiHOMEPHOI  MAOTHOCTbIO
pacnpefeneHns
CnyyaiiHblii npotiecc

C  HeKoppennpoBaHHbLIMM
3HauYeHVAMU

CnyyaliHblii npotiecc,
ONS KOTOpOro npu (hukcm-
poBaHHOM  ;(M)—X cny-
YaiiHble BeMMUMHbI | O).
/>n He 3aBucAT OT i(sg
s<u

MpumeyvaHuns:
1 YcnosHyto VIOl

HOCTb BeposTHOCTH

=~ na'n-1(Mn

Ha3bIBAOT  MIOTHOCTbIO
BEPOSTHOCTU  Mepexofa
m OXCTOHMA na_| B
MOMEHT BpemeHu |,,.f B
COCTOSHWE X,, B MOMEHT
cpcmeeu (0. Yepes Hee
BbIpaXalTCA  NIOTHO-
CTW BeposITHOCTel  npo-
13BO/bHOTO MOPSAKa.

roOCT 21878-76 Op. tl

MpogomkeHue

MTrTblanmKXM (opmyna

N MBMBUIHENMC XBPAMCPUCTHKM

(5(0*Y<.¥T,/*1,

1Ho*a*.3T7,* at,
12(7C)

=PfIXe) © n -

Q< /l<-.<n.
p,t (x() — opHoMepHas

MNOTHOCTb BepOHTHOCTeﬁ



Cip. 12 TOCT 21871-7»

Termn

i? TayccoBcKuit
npoLiecc

p«. Hopmans-
HbIlA cyYaiiHbIi

npouect

Gaussian process

14. CnyJaiiHblii

Liecc co cTaumo

HapHMMH B
KOM CMbiCNe
paLleHusIMm

Random process

with stationary

narrow sense
increments

39. CnyyaiiHblii

OnpeacrneaHc

2. MapkoBckuii  fiHe
XPeTHbIN CryyaiHbIii
npoLiecc HasblBaeTcs Map-
KOBCKOI Liefbto.
CnyuaiiHbIv
BCe J-MepHble  (hyHKLWN
pacnpegenexnst  (N10THO-
era pacnpefeneHus) Be-
POATHOCTEV KOTOpPOro uop-

npovecc,

CnyuyaitHblii npovecc

Mpo- y  KOTOpPOro nmpnpatlenHs
T. €. pasHoCTb T (!+T)—
y3- —j (1) pna kaxgoro u-
npy-  KcmMpoBaHHOTO T. ecTb
CTaUMOHapHbIA  a  y3KoM
. CMbICnie mpoLiecc
in a
CnyyaiiHblii npouecc,
NP0y koToporo npupaLLeHns

Lecc co cTauuno-

HapHbIMK B
poKoMm

ww-

CMbIC/ie

npypaLLeHNsMI

Random process
with stationary
wide sense
increments

40. CnyyaiiHblii npo-

in

uecc C oprtoro-

Ha/IbHbIMU
paLLeHu MM
Random process
with orthogonal
increments

npu-

ONS KaXAoro  hykcupo-
BaHHOrO T ecTb CTaliHO
napHbIi B LUIMPOKOM CMbC-
ne npotiecc

CnyyaiiHblin npotiecc,
abCo/oTHble  HavaslbHble
MOMEYTHME (PYHKLMM BTO-
poro nopsiika npupaLwic

KOTOPOr0 OrpaHuyeHsb!
a npupalleHys, oTBevato
LIHe [BYM Menepccckato
LLHMCS MHTepBaiaM, OpTo
rokanbiLu

MpogonxeHne

MaTemaTtuyeckas capuyxa

Il OdbMUYeMue SAp 'VIfpMCISAKN

(<) V€IV -«l 2,.m\>n.

Pi| (¥i. o.<*)=
a-|<ktR]|' *X
Xexp{—m~ La X
x|n/-nr,):.

m{—
V*r fi Vf I — matpuua,

obpaTHas KOpPensLMOHHON maT-

R*- nfH tidi) 2 .

T. €. NMOAUMHAOLLAACS YPABHEHMIO

J:p: «*
Kpokekcpa
{5(<).Vr.u./f-J-T.Uf4-TC7".
*=1.2,..,0,yn,
<J*l,~xH, XAFXnr*
— Vx !ﬂ+ o ..w«n +x)|
1« (0 Y*AT.H*TET\
M (>X,-xal*)~-=M(Ix(+. -
{E(/) iI\U.n€.T,n nit
MAXT~Xnir\< o*,
Y (x/, ~X,, )-C/, xa, )1-0)



Tepsym

41. CnyyaiiHblii npo-
LecC C HefaBHei
MbIMA  NpupaLLe-
HUAMA

Additive process

w2 [lyaccOHOBCKMIA
_npovecc
Poisson process

43. BumepoBcKuii
npoLiecc
\V:cner process

44 CnyvaiiHblii npo-
Lecc ¢ Hekoppe-
.TMPOBaHHbLIMM
npUpaLLeHnsMu

Random process

with uncorrelated

increments

45. LIeHTpUpOBaHHbIii
CyyaliHbliA - npo-
Liecc
Hpk. Tynbcauum
cnyyaiiHoro
npouecca

DoKTYaLum

cnyyaiiHoro

npotecca

Onpeneneqve

CnyyaitHblii npovecc,
npupaLleHns KoToporo, or-
BeuboLlne [BYM Herepe-
CEX3I0LWMBICA MHTepBaiaM,
He3aBUCKMBbI.

MpumevaHune Ec-

NN MOMEMTMAA PyHKLMA

2-ro nopsfka npotecca

C He3aBMCUMbIMU Mpupa-

LLEHNAMW  KOHEYHa, TO

LEHTPUPOBAHHBIA  C/ly-

YaliHbIl  mpoLecc  ecTb

npouecc € OpPTOrOHa/b-

HbIMM  MpUpaLLEeHNAMM

CnyuaiiHblii npotiecc
C He3aBUCUMbIMK CraLmo
MapHbIMA  NpUPaLLEHNAMMY,
pacnpegeneHHbIMM No .3a-
KOHYy [lyaccoHa

CnyuyaiiHblin npouecc
C He3aBuCHMbIMKN rayccO-

BbIYH CTaLIOHapHbIMW
npupaLleHnamm
CnyuvaiiHblii NpoHoce.

MPHpPaTeHHA KOTOPOro, OT-
BEYaKMLMe [BYM  Herc/>C-
CeKaloLIHMCS  MHTepBaiaMm.
UCT.OppenapoHany H abco-
NIOTHblE  HavalbHble  MO-
MCHTHME  (DYHKUWM _ 2-T0
nopsgka rpKhalwenHii -
oanmyenbl

CnyuyaiiHblit npoLecc.
npcactan.moldu||  cofifi
pasHOCTb Mexgy cnyuaid-
HbIM MPOLLECCOM 1 €ro Ma-
TEMaTUYECKVM OXWJaHNEM

- Al(a™ “wTui )W,

FOCT 21878-76 Crtp. 13

MpoponKeHne
.Maremarnueckasi thopmyra

1 rCo3fay'nme XapoKrcpacTmm

<(/>*Mt.ue.T.n-t.

' m*
K! (
napameTp MyacCOHOB-

CKOro rpowuccca

1:(0:P/(jf)~

dx

4 J-wErl-

yt.utT,a .,t\

{Ht):\"t,uf-T,ulc tl :mx<1r

Mix,-x n*l-"v
-ary, )(*r, —X0i 1| *
an o<



Ctp. 14 TOCT J1S71-76

TepmuH

Onpeenenve

MposomkeHue

MU<eMbIHYCCHKN (DOPMYS»
n aOTa34esHe XapnKTepneTaxun

BUAbl CTALUMOHAPHbBIX MPOLIECCOB U UX XAPAKTEPUCTUKN

46. CTaunoHapHbIii
B Y3KOM CMbICne
CnyyaiiHblii  npo-
Lecc
CTauuoHapHbIi
npovecc
Hpk. A6contoTHO
CTauVoHapHbIi
npovecc

CTporo  cTayuoHap-

HbIli Npovecc

Stationary in a

elarrow sense

random process _

47. CraumoHapHbIn
B LUMPOKOM CMbl-
cne  CnyyvaiHblii
npoLiecc
Hpk. CTauunoHap-
HbIi Mpouecc B
CMbICne XUHUNHA

Cna6o  cTaupoHap-

HbIiA npoLecc

CTauvoHapHblii

npouecc

Stationary in a

wide sense-

random process

48. CraumoHapHo
CBAA3aHHbIE a Y3-
KOM CMbIC/ie Clly-
YaiiHble  mpoLec-
chl
Hpk A6contoTHO
CTaLMoHapHO
CBfA3aHHblE en,
yaiiHble npouec-

Cbl
COoBMECTHO ~ CTaLmo-
HapHble B Y3KOM
CMbicie  clyyaiiHble
npouecchbl
Stationary

dependent in a
narrow sense
random process

CnyyaiiHblin npotiecc,
Yy KOTOpOro Bec KOHeuHo-
MepHble (DYHKLILL pacrpe-
nienexHuns BEpOATHOCTEN
noboro nopsgka WHBapu-
aHTHbI OTHOCUTENBHO CABK-
ra no BpemeHn

CryuaiiHbii npoLecc
C KOHeuHoll fucnepcuelt, y
KOTOPOro MaTeMaTuyecKoe
OXWfaHWe H KoBapumauu-
OHHas (YHKUMS  MHBapM-
aHTHbI OTHOCUTENbHO
CABWra MO BPEMEHU

CnyyaiiHble  npoLieccsl,
KOTOPbIX ~ COBMECTHbIE
VHKUMW  pacnpezeneHus
BEPOATHOCTE Ntodoro no-
psAKa WHBApWaHTHbI OT-
HOCUTENbHO ~ cfBnra Mo
BPEMeHM

W ) evcY . Vrrer.

FI, (*i.-ri»™--tn)=
..../n+x(jri....*ﬂ>l

{NO'ynun net\»=1.2.

1C(M+7,k+T)=.K(<.m)=/{(r)

A4(,:(0-T;*1<H1

{HO.r<O'yuH-rer.ynpn.



TewH

49. CraumoHapHo
CBA3aHHbIE W LLK-
POKOM  CMbiCne
cnyyaiiHble npo-
Lieccbl
Hpk. CoBMecTHO
CTauvoHapHble B
LUMPOKOM  CMblC-
ne  cayvaiiHble
npoLecchl

Stationary

dependent in B

wide sense

random processes

50. ¥Y3KOMN0onocHsbIi
CTaLMOHapHBbIi
CcnyyaliHblii
mpoLiecc

Narrow-band

stationary random

process

51. Llwupokononoc-
HbIA  CTauMOHap-
HbIii CyYaliHbIiA
rnpoLiecc

Wide-band

stationary random

process

02. CTaumoHapHbIii
CyyaiiHbli  Mpo-
Lecc € orpaHu-
YEHHbIM  CMEKT-
pom

Random stationary

rocess with
oundet spectrum

53. Oproaunyecanii
npoLiecc

Ergodic process

OnpeperneHve

CnyuvaiiHble  npoueccsl,
Yy KOTOpbIX B3aMMHasi Ko-
BapuaLuoHHas  (yHKUMS
VHBapWaHTHa OTHOCUTENb-
HO cfBura no BpeMeHM

CraunoHapHbIi - cyyait
Hblii MpoLece, CneKTpab-
Has MJOTHOCTb KOTOPOrO
COCPEOTO4EHA B Y3KOMA
MosIoce _4acToT OKOMO HC
KOTOPO/  (hMKCMPOBaHHO
4acToThl

CTaupoHapHsbIii - cnyyaii-
HbIl MpoLecc, CMeKTp Ko-
TOPOrO paBeH Hy/M0 BHeE
KOHEUHOro MHTEpBaNna ua-
cToT

CnyuaiiHblit npouecc,
ANs KOTOpOru cpedHvie o
BPEMEHW, MO/yYeHHOe YC-
pefHeHVEM Ha [OCTaTo4HO
60/bLIOM, B mpepene 6ec-
KOHEYHOM. WHTepBase Mo
eVHCTBEHHO  peanu3a-
LM cnyvaiiHoro mpovecca,
CXOANTCS C BEPOSTHOCTbIO
eavHNLA K COOTBETCTBYH
LWl  BEpPOSITHOCTHOW  Xa-
PaKTEPUCTUKE. NOMYUEHHOM
YCpeAHEHNEM 10 MHOXeCT
BY peannsaupii

rocT 21878-76 Crp. 15

MpogomkeHue

MatemaTtnyeckan dypwy.Ta
H 0603HamemBe xapakTepucTuka

t2(0.*j(0* V*.«.<+7U4
+T67\ Vx-

* U< «>-K*ug + T84 x>
-K*/[*»

Ap «'0

S(w) .0 npu W >2r B,
roe B — wwvpuHa cnektpa  cny-
yaliHoro npotecca

L«)«V*eAPI<f>=Af/].t}.
rae
<>*=<1¢,).5(<,) <L )>=
=HI, _?_T </1-10.-.

«.Mbl-OUN*



CTp.

TepHua

54. CoBmeono  ap-
rofjH4ecKHe npo-
Liecchbl
Hpk.  B3aumHo
3proguyeckue
npoveccol

Mutually ercodic

processes

55. WHTepsan  Kop-
penauun - ciaiyt-
ovapuoro  cny-
yaliHoro mpovuec-
ca
Hpk. Bpemsa kop-
penauyumn

56. CnekTpasibHas
MAOTHOCTb  CTa-

UMOHapHOro cly-
yaiiHoro npotiec-
ca
CnekTp cTauuo-
HapHOro cnyyaii-
HOro npotecca
HpK. OHepreTu-
ueckuii  CnekTp
CTaLMoHapHOro
cnyyaiHoro
npouecca

VIHTEHCUBHOCTL  CNly-

yaitHoro mpoviecca

CnekTpanbHas nnoT-

HOCTL  cnyyaitHOro

npotiecca

CnekTpasnbHasa (PyHK-

uns  pacnpegenequs

cAyyaiiHoro npouec-
ca

Power spectral

density function

5*. JhdekTrBHASA
LUVMpWHA  cnekTpa
Hpk. OHepreTu-
yeckas  LIMpUHA
crekTpa

16 FoCT 21171—76

Onpegfenexve

[lBa cnyvaiiHbX  npo-
Lecca, AN KOTOPbIX Xa-
paKTepuCTVKa.  MOAYyYeH-
Had ycpefHeHVWeM HO Bpe-
MeHN, I'IpOVI3Be,qEHHbIM Haj
Of|HON e[MHCTBEHHOR na-
poii peanusaumii - cryvai-
HbIX MPOLLECCOB, CXOAMTCA
C BEPOATHOCTHIO efuHNLA
K COOTBETCTBYIOLIEN Xa-
paKTepuCTUKe, NOMYyYeHHON
YCpefHeHNEeM MO MHOXeCT-
By Map peainsauumii  aTux
npoLieccoB

[OnvHa HanbonbLLero
MHTepBala BpPeEMEHW, Ha
KOTOpPOM  KOppenaunoHHas
CBA3b_MeXy 3HauyeHnsMM
cnyyaiiHoro —mpoecca cy-
LLleCTBEHHa A1 peLLaemoi
3agaun

YHKLMS YacTOTbl, pas-
Has npeoGpasoBaHmm oy-
pbe KOBapuaLMOHHOW
(yHKUMM  CTaLMOHapHOrO
cAyyaiiHoro mpotecca

[ONvHa Ham6onbLUero oT-
peska Ha OCM 4acToT, Ha
KOTOPOM  CMEKTp  CyuYaii-
HOro MpoLecca UMeeT cy-
LieCTBEHHOE [AN1S  peLuae-
MOIi 3afj@uM 3HaYeHue

MpopomKeHne

Martemaraucekas opmyna
11 0603HaueHNe XapaKTepuUCTHKe

Pl<t>=M fE 1).

rge
</>=<f|5(ri)..J(U.
n«i).....*@4 >]>=

-0T 41 5ns<f»+0r-
r-e Lo -r

Si-.)- _lmﬁc(«K" 1" dt



TepmH

58. B3avmHas# crek-
TpasbHas nnot-
HOCTb  CTauwo-
HapHO  CBfi3aH-
HbIX  CyYaiiHbIX
npoLieccos

Cross-power

spectral density

function of stationa-

3/ dependent ran-

om processes

59, ®u3muyeckn BO3-
MOXHas cuctema
Hpk. [nHamunye-
cKas cucTema

dusnyeckn  peamu-

3yemas cucTema

DuU3nYeckn  ocyllie-

*[TBUMCS cucTema

Nonanticipative

dynamical system

60. dusmyeckn
HeBO3MOXHas
cuctema

61. [leTepMnHMpO
BaHHas cuctema

Mpu. Perynap-

Has cucTema

Determinate system

62. BeposTHOCTHas
cuctema
Hpk.  HepeTep-
MWUHUPOBaHHasA
cucTema
HeperynapHas
cncTeMa
PaHgomu3nposaHHas
cucTema

rocTt 11878—76 Ctp. 17

Mpopgon>keHve

.UsTemarHueckas thopuyna

Onpegererine 1 0CC3AHCHHC .Tapa*TepAeT«KA
PyHKUA 4acToThl,

npefcrtaenstowasn . coboi < dx
npeobpasoBaHue  Pypbe
B3aIMHOW  KOBapuauioH-

HOi (yHKLMM CTalmoHap-
HO CBSI3aHHBIX CNyYaiiHbIX
MpOLIECcCoB

BMAbI AHAMUWYECKX CUCTEM

Cuctema.  npeo6pasy-
fowas Wb NpeaLlecTsy-
fole U TekyliMe, HO He
OyAylme 3HAYeHNs BXOA
HbIX CUrHaIOB

Cuctema.  XapakTep SILET
3YIOWAACA  OfJHO3HAUHBIM .
WM B3aMMHO OAHO3HaY- Pvtty»...¥mIx1l...xn) -

HbIM  COOTBETCTBMEM PCAl
OK3aLHA BXOAHOTO N Bbl
XOf|HOFO ~ CUFH&NoB,  Mput
HOM YC/MOBHas MNOTHOCTb
pacnpefeneHns BeposiTHO-
CTeil BbIXOAHOTO CUTHaTa
npy (h1KCNpo3anHoi BXOf,
HOM  peanusauuun x, co-
CpefoToYeHa Ha pcainsa
nm yl

~4y1l-yir)Myn-¥y1in),

rae Y/ —Ax., A — onepatop
cuctembl  (cm. n. 73)

30.3/1...<n"T

" MY>-Yr, MC'V 'T,n)
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MpogomKeHve
MnrexsiTauechii* chopmys»
TepwH Orpezenivb! 11 0G03HAHEHMM XapaKTepUCTUKA
CToxacTuyeckasn
c/cTema

Random system

G3. OaHomepHast Cuctema, BXOAHOW 4
cuctema BbIXOAIHOW CUrHaNbl KOTO-
First-order system poit ABNSAOTCA CKanApHbI-
M1 npoLeccamu
6t. MHoromepHas Cuctema,  BXOfHOW 1
cuctema (Mnn) BbLIXOAHOW CUrHabI
.Multivariable intern KoTopoii ABNAIOTCA BEKTOP-
HbIMW  NpoLieccamm

65. JIuHeliHas Cucrtema. NOAUNHSIO- c, ;.</))=
. cuctema wasca lMpuHumny  cynep-
Linear system nosuun
It «.
rge ct ¢ MOCTOSIHHblE  KO3(hdu-
LIMEHTbI;
A —onepatop CUCTEMbI
6G. HenuHeiiHas _ N>A(2,% 5.</»
cucrema
Nonlinear system :
Y ~2 ¢ Aly (/)
67. WHepuuoHHas CucTema, 3HaueHUe BbIXOA-
cucTeMa HOTO CUrHana KoTopoii B
Hpk. CucTema HEKOTOpbIi MOMEHT  Bpe-
C NamATbio MeHW 3aBUCWT OT 3Ha4eHns
[uHamuyeckasn BXO[HOIO CUrHana B TOT
cucTema e MOMEHT BpeMeHn /
VHepumanbHas OT ero 3HayeHuil B npeg
cucTema LLeCTBYIOLL e MOMEHTbI

BPEMEHU

6$. besbHEpUMOHHAA  CucTemMa, S KOTOPOV

cuctema 3HayeHne BbIXOAHOrO CUr-
Hpk. CucTema Hana B /06O  MOMEHT
6en namMaTu BPEMEHU 3aBUCUT TO/BKO
HeuHepLnoHHas OT 3HAYEHWs1 BXOLHOTO CU-

cucrema THana 3 >TOT XXe MOMEHT



TepauM

69. CrauuoHapHas
cuctema
Hpk WHBapuaH-
THasA BO BpeMeHn
cncTema
CucTema C MOCTOSAH-
HbIMW NapameTpamu
Stationary system
70. HecTauuoHapHas
cuctema
Hpk. HeuHsapu
aHTHas BO Bpe-
MeHU cucTema
Mapawer/wy3cHas
cncTeMa
Cucrema € nepemeH-
HbIMW NapameTpamu
Nonstationarv

system
71. Cuctema c co-
CPeA0TO4EHHbI

MM napameTpa-

M1
Hpk Henpepbis-
Has cucTema

[LundbepeHupnanbHas

c1cTema

Lumped parameter

system

72. Cuctema ¢ pac-
npefeneHHbIMN
napameTpamm
Hpk. AnuHHas
JMHMNA

Long line

Opepee

Cuctema. B KOTOpOiA
CABWI BXOAHOTO CUrHana
BO BPEMEHW MNpUBOAUT K
TakoMy K& CABUTY BbIXOA-
HOrO CUrHana

Cuctema, onepatop Ko-
TOPOW MOXeET 6bITb npes-
CTaBfeH B OMAO OAHOrO
WM CUCTEMbI OGbIKHOBEH-
HbIX  AudidepeHumanbHbIX
ypaBHeHUI

CucTema, onepaTtop Ko-
TOpOW MOXeT 6blTb npes-
CTaBfeH B BWAE OfHOrO
W cuctembl  auddepeH-
UMabHbIX  YpaBHEHWS B
YaCTHbIX MPON3BOAHbIX

FOCT 21lire—76 Ctp. 19

Mpoponkexune
Martematnueckas chopmyna
1 0603HaueHVe XapaKTepucTukn

Ah </)~u, (/).
rae h (/)«=1(/—8).
Db U)MiX*~5)

Ah (/) itll O)

XAPAKTEPUCTUKN ANHAMUWYECKNX CUCTEM

73. Onepatop fgetep-
MWHVPOBaHHOM
CUCTEMBI

Mpasnno, no xoTtopomy
KK A0 peanmsauuu
BXOfHOIO CUrHana CTaBuT-
cAa B OfiHO3Ha4yHoe WM
B3aVIMHO-O[JHO3HAYHOE CO-
OTBETCTBME peanunsauuns
BbIXOAHOI CUrHana

Y)™AX,



TepmiH

74. mnynbcHasa Xa-
pamepucTnKa cu-
CTeMbl
Hpk. Mmnynbe-
HonepexofAHas
thyHKLpMA

Becosas (pyHKuma

Weight function

75. MepexogHas xa-
paK repMeTVka
CUCTEMbI

Unit pulse

response

Yy TlepepatoyHas
thyHKLWA
CUCTEMBI

Trasier function

77. KomnnekcHas Ya-
CTOTUAs Xapak-

TepMCTUKA  cn
CTeMbl
YacTtoTHas  xa-
pakTeprncTrka
Generalized

frequency function

78 A4nauTyfHoO-
4acToTHas
paKTcpucTuKa
cuCTeMbI

Gain-frequency

characteristic

Xa-

Ctp. 20 TOCT 21B78—76

OnpegeneHve

XapakTepucTuka
MEHHO  cuCTeMbl,  Mpef-
CTaBMoWasn Ccoboll  Bbl-
XOfKOW  CUrHan CuCTeMbl
npu  BXOAHOM  CUrHase.
VMeloleM  BAN  fieNbTa-
(hyHKLMM

-

XapakTepucTuka nunHeii-
HOM  CUCTEMbL. npea-
cTaBnatolas coboii
XOfKOW CWUrHan  CUCTEMbI
mMpy  BXOAHOM  CUrHase,
VMeloLLEM BUf, efVHNYHON
thyHKMMN

-
npegy»
npe-
Nannaca
Xapaktepu-

XapakTepucTtuka
HEViHO  CUCTEMBI,
cTaBnsKxuan cobovi
obpasoBaHne
MMMY/bCHOM
CTVKN CUCTEMbI

XapakTepucTnka mm-
veloll  cuctembl, npef-
cTaBfisAroLlas cobon npeod-
patonavuc ®ypbe UMyb-
CHOM XapaKTepPUCTUKN cU-
CTCMbI

XapaKkTepucTmka
MeHHOI  cucTembl,
cTasnsiicuas  coboii  Mo-
OyNb  KOMMNMEKCHOW  vac-
TOTWON XapaKTepUcTUKM

m-
npeg-

Mpogon>kexune

Maroublnuk.ns hopmyna
11 06OTBAYESILLF XaPaKTEPUCTUKLA

h{l)=y(t) nr«)=MO0.
rae
1 30 npn *--0,
| 0 npu t+Q.

o)

N CTAUMOHAPHBIX CHCTEM.
N PU3NYECKN BOMOXHBIX C-
N(7)=0,
1*o.
A9 YCTOMUMBBIX CUCTEM

cTem
npu

e(1)-y(MX0--KO0-

roe
,(J. 10 npu <<0
1 npn t>0
(ons  cTauMoHapHbIX  CUCTEM).
npuyem
* .
H(i)-.OFA(/)r- dt.
roe
3—w-k1
(4na cTauMoHapHbIX CUCTeM)
* -*>,
K (Im)— Ne (0*

« K{ «) e_im‘K ﬂ-/’l

Ham \ IftK<i-)i-+



TepmvH

79. ®as3o-yacToTHasA
XapakTepucTuka
CUCTEMBI

Phase-frequency

characteristic

SO. [eiicTBUTENbHAS
4acTb KOMMNeKc-
HO/i  4acTOTHOW
XapaKTepuUcTUKn
CUCTEMbI

Real frequency

response

Sl MHumas  yacTb
KOMIMNEKCHOW Ya-
CTOTHOM Xapak-
TEPUCTUKN CUCTe-
Mbl

Imaginary frequency

response

£2 AMNAUTygHas

XapakTepucTuKa
CUCTEMbI

FOCT 1187»-76 Crp. 2L

[MpogorKrHve

MaTemaTV4ecKast o opmyna

Onpezerierive 11 06TauELIHO MPELTEPSICTUXC

XapakTepucTuka -
HeliHOW  cucTeMbl, nped-
cTaB/awolas coboin apry-
MEHT KOMMMEKCHOW  yac-
TOTHOW XapaKTepUCTUKM

RCATO<)

IMAT/*»)

XapakTepuctmka 6e3bl-

HepLMOHHOW CUCTEMI,
npefcTasnaowWas  coboi
3aBUCUMOCTb MEXay MrHO-
BEHHbIMU 3HaYeHUsIMn
BXOoAHOro 1 BbIXOAHOrO
CUrHa/10B

rae 1* 6 I'--no6oii  rkcmposaH
Vbl MOMEHT BPEMEHM
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ANIGABUTHbLIN YKA3ATE/Ib TEPMUHOB HA PYCCKOM A3bIKE

Bpemsa Koppenauuu
[wvcnepcus cnyyaliHoro npotecca
3akuH pacapefie.Msls BePOSTHOCTEN WHTErpabHbIi
3akoH pacnpeaeneHns andgepeHumanbHbli
3HaueHne cnyyaitMro npouecca cpefHee
VIHTeHC/BHOCTb CnyyaiiHoro npotecca
MHTepBan KOppensumm CTaLMoHapHOro CayyvaitHoro mpotecca
K03$$VILWIEHT Koppensumm
Koath(hmuneHT Koppenauuu cayyaiiHblX NpoLeccoB B3aWMHbIiA
JinHns anuHHas .
MaTtemaTnyeckoe oXugaHue cryyvainHoro npouecca
MaTemaTnyeckoe oxugaHve (yHKLMW Cly4aiiHOro npotecca
MaTtemaTnyeckoe oXxugaHue GyHKUMM CAy4aliHOro MnpoLecca « MepHoe
MOMEHT «-ro MopsiAka Cny4anHoro npouecca HavanbHblii abCoNTHBbIA
N-MepHbIii . .
MOMEHT V-ro nopagka cny4aitHoro npoLecca Haya/ibHbli
M-MepHbI
MOMEHT M~TO NOpsKa CNy4aitHoro npouecca LeHTpaibHblii abCOMOTHBIN
M-MepHblii
MOMEHT  4-ro nopsgka cny4aiHoro npouecca LeHTpaibHbIi
N-MepHbIit
MOMEHT nepBblii
MOMeHT pacnpefieneHns cny4aiHoro npouecca Y- HavanbHbIiA
MOMeHT pacnpefeneHns cny4aitHoro npolecca LeHTpabHbIi  m-ii
MoMeHT cny4aliHbiX NPOLECCOB CMeLLaHHbIi
MOMEHT Cay4aiiHblX NPOLECCOB COBMECTHbIiA
OnepaTop AeTepMUHUPOBAHHOV CUCTEMb
OTK/IOHEHWe Clly4yaiiHOro npoLiecca cpefjHee KBagpaTU4eckoe
MnoTHOCM. MEPOMTHOCTEN CyYaiiHOro npolecca
MnoTHOCTb pacnpefeneHns BePOATHOCTEN CAyvaliHOro npouecca «-MepHas
MNoTHOCTbL CAyyaliHOro npolecca cnekTpaibHas
MNOTHOCTb CTaLMOHAPHO CBA3aHHbLIX CAyYaliHbIX MPOLECCOB CMeKTpaibHas
B3aMMHas
MNOTHOCTb CTALMOHAPHOrO CAy4YaiiHOK npouecca chnekTpanbHas
IMocnenoBaTenbHOCTL CyyaiiHas
MocnefoBaTeNbHOCTb CNyYaiiHas AUCKpeTHas
Mpouecc abconoTHO HecnyyaiHblIi
Mpouecc abcoMoTHO CRyyaiiHbIi
Mpouecc abconoTHO CAALMOHAOHBI
MpoLiecc BepOSTHOCTHbIA
Mpouecc BuHCpoBCKuii
Mpouecc 2-ro nopsaka

pouecc MaycCOBCKWiA
lMpoLecc AeTepMUHMPOBAHHbIN .
lMpouecc KsaTUIETEPMUMMPOaNIBIN
Mpouecc MapKoBCKUiA
lMpoLiecc Heneproanyeckmii
Mpouecc Hynesoro nopsiaka
[MpoLiecc neproanyeckunin
lMpoLiecc nopsgka « CnyYaiiHblii
Mpouecc MyaccoHOBCKWiA
Mpouecc perynsapHblii
lMpouecc ckauKoobpasHbIii
Mpouecc cnabo cTaumoHapHBbIi

(59)

&n
(72)
6
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Mpouecc cnyYaiiHblii
MpoLiecc cny4aitHblii BEKTOPHbIN
[MpoLECC CyYaiiHbI BEKTOPHbI «MepHbIi
Mpouecc CAyYaiHbIii AUCKPETHDINA
TMpouyece cyyaiiHblii MHOrOMepHbIi
pouecc criyyualiHblii HCHPEPbIMMO-3KauMbIi
Mpoecc cyyaitHblil HOPMabHBIA
Mpougecc cryyaiiHbIii 0fHOMEPHIA
Mpouecc cnyyaiiHblii I-.ro nopsigka
Mpouecc cnyyaitHblii ¢ AMCKPETHBLIM BpeMeHeM
Mpoecc CryYaiiHblii CKansipHbIA
TpoLiecc ciydaiiHblii ¢ KOPPENMPOBAHHLIMM 3HAYEHUAMM
Mpotiecc cnyyaliHblii C HE3ABUCUMbLIMU MPUPaLLEHUSIMM
Mpoyece cny4aiiHbiii C HEKOPPENMPOBAHHBIMU MPUPALLEHUSMM
Mpouecc cnyyaiiHblii ¢ HenpepbIBHBIM BPeMEHEM
MpoLecc Cly4aitHblii ¢ OPTOTOHAbHBIMU MPUPALLEHUSMN

MpoLiece CAyuaiHblii CO CTALMOHAPHBIMI B Y3KOM CMbIC/IE MPUPALLEHAMN
Mpoecc cly4aiHbIii CO CTaLMOHAPHBIMU B LUMPOKOM CMbIC/e NpUpaLLeHNAMA

lMpouecc cayyaliHblii CTaLUOHapHbIA B Y3KOM CMbiC/ie
lMpouecc cnyyaiHblii CTaLMOHAPHBIA B LUMPOKOM CMbIC/e

Mpouecc cny4aliHbii CTAUMOHEPHBI C OTPaHNYEHHbIM CTIEKTPOM
IMpouecc CyyaiHbIi CTaLMOHAPHbIA Y3KOMO/IOCHbIi

Mpotlece cy4aiHbliA LEEHTPUPOBaHHbI

MpoLecc Cyyaliblii CTaUMOHapHbIA LUIMPOKOMO/OCHbIA

lpoLiecc CTaumoHapHbI

Mpoyecc cTauMoHapHbIi

MpoLece CTaLyoHapHblii 0 CMbICe XUHUMHA

lMpoLiecc cToxacTUdecKuii

MpoLecc CTPOro CTauMoHapHbIiA

Mpoujecc 4MCTO ChyyaliHbIi

lMpoLiecc 3ptofnNyecKHit

lMpoLieccbl B3aMHO 3peounyeckue

Mpovieccbl cnyaitHble abconTHO CTaLUMOHAPHO CBS3aHHbIE
MMpoLieccl CnyyaiiHble HesaBnCHMble

Mpovuecch! cnyyaiiHble COBMECTHO CTauMOHapHbIe B Y3KOM CMbICTe
Mpouecchl cnyyaiiHble COBMECTHO CTAUMOHAPHBIE B LIMPOKOM CMbICTe
Mpovecchl CyyaiiHble CTaLMOHAPHO CBA3AHHBIE T Y3KOM CMbiC/e
IMpoLeccbl cnyyaiiHble CTaLMOHapHO CBA3aHHbIE B LLIMPOKOM CMbIC/e
[poLieccbl COBMECTHO 3PrO/HYCCKHC

MyTbcauum cnyyaitHo npolecca

Pacnpegenesue n mepHoe

Psga BpemeHHoI

Cucrema

Cuctema 6e3 namsaTu

Cuctema 6e3blHepLVOHHas

Cuctema BepOATHOCTHaA

CucTteMa [ieTepMUHMPOBaHHas

Cuctema AuHammyeckas

CucTema AMHAMUYECKNV

CvcTema AuHamunyeckas

CucTema anddepeHumanbHas

CucTema MHBapUaHTHas BO BpeMeHu

CucTema unepumansi/as

Cuctema MHEPLMOHHaR

CuncTtema nnHeliHas

Cunctema MHOromepHas

CucTema HeZle TePMUHIPOBAHHAA
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CucTema HenHBapuaHTHas BO BpeMeHu
CucTema HemHepynoHHast

Cwuctema HenuHelHas

CnC7<xa HenpepbiBHASA

CucTema HeperynapHas

Cuctema HecTaLuoHapHas

CucteMa ofiHOMepHas

CucTema napameTpuyeckas

CucTema paHoMU3NPOBaHHAsA

CucTema perynapHas

CucTema C naMsThio

Cuere.wc C nepemMeHHbIMM napameTpamm
CucTema C NOCTOAHHBIMU MapameTpamu
Cuctema C pacrpefeneHHbIMY napaMeTpamut
Cuctema € cOCpefoTOYeHHbIMM MapaMeTpamu
CvcTeMa CTaLMoHapHas

CucTema CToXacTuyeckas

Cuctema (U3NYeCKU BO3MOXHAs

Cuctema PU3MYECKN HEBO3MOXKHAA

CucTema
Cucrema

$M3M‘4€CKM ocyulecTsMman

M3NYECKU peannsyemasn

CnekTp CTaLMOHapHOTo CAyy4aiiHoOro mpotecca

CrekTp CTauMoHapHOro Cny4aiiHoro npouecca 3Hepre TUieckuii
CpefiHee CTaTUCTUYECKOE

dnoKTyauum cnydyaiiHoro npotecca

DYHKLMA
DyHKLNA
DYHKLNA
DYHKUUSA
DYHKLMA
DYHKLMA
DYHKLMA
PYHKUMA
DyHKUNA
PDyHKUMA
PyHKUWA

BeCoBas

BpeMeHu cnyvaiiHas

MMNY/bCHO-NEpexoaHas

KpoccxasapmaLiaoHHas

MOMOHTHas B3aUMHas

MOMeHTHasi Ha4asibHasa

MOMEHTHas HauanbHas abcomtoTHas

MOMCUTUAs LieHTpasibHas

MOMEHTHas LieHTpanbHas abcontoTHas

CﬂyHaVIHbIX npoueccoB kKoBapuauVOHHasa fA3anMHaun
V-TO ropsigka AByX CAy4aliiHbiX MPOLECCOB MOMEHTHas B3aMMHas

n+>n-mepuas .
®yHKUMA  V-To NopsjKa Cy4yaiiHOro npolecca MOMEHTHas HadasbHas
abconoTHad M-MepHas

DyHKLWA
n-mepuas
DYHKUNA

V-ro nopsgka C/'Iy'-IaVIHOFO npouecca MOMEHTHaa Ha4dasibHas

V-0 MopsAKa CyyaiiHoro npoLecca MOMEHTHas LeHTpasbHas

abcontoTHas n-yepumas

DYHKUMA
n-mepHas

V-I0 NOpsiAKa Cy4aiiHoro MpoLecca MOMEHTHasH LieHTpasibHas

DYHKUMS pacnpefencHns BeposiTHOCTEN Cly4aiiHoro npoLecca

Li-MepHas
DYHKUMA
DYHKUMA
PYHKLMA
DYHKUNA
DYHKUMA
DYHKLNA
DYHKLMA
DyHKUWA
DYHKUNA
DyHKUWA

pacnpegeneHus audgepeHumansHas n-mepHas
pacnpegeneHns UHTerpanbHas n-mepHas
pacnpefeneHns ciy4alHoro npouecca
pacnpefeneHusi cnydaiiHoro npolecca crekTpasbHast
CUCTEMbI MepeaToyHas

ClyyanHoro npoLiecca aBTakoBapuaLyonHa.y
cyyaiHoro npouecca asTOKOPPensLMoHHas
CryyaiiHoro npouecca KoBapuaLoHHas

cnyyaliHoro npouecca KoBapualnoHHas

CyyaiiHoro npotecca KoppensiLMoHHas

(56)

(15)
(161
15

(16)
16
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®yHKUWA cnyyaiiHoro mpouecca KOppensiLnoHHas (55»
DYHKLMM CNyYaliHOro npoLiecca KOppensuMoHHas HOpPMMpOBaHHas 17
DYHKLUMSA ClydaiiHOro npoLecca XapakTepucTuyeckas 5
DYHKUMA CAy4aliHOro MpPOLEcca XapaKTepucTuyecKas N-MepHas 5
DYHKUMA CnyyaiiHbIX NPOLECCOB KPOCCKOPPENALMOHHas ((8»
DYHKUMS CyvaiiHbIX NPOLLECCOB KOPPENALMNOHHas HOPMMpOBaHHaA B3auMHas 20
XapaKTepucTVKa CUCTEMbI aMM/IUTYHas %
XapaKTepucTnKa CUCTEMbI aMM/IMTYAHO-YacTOTHas

XapakTepucTnka CUCTeEMbl UMY bCHAs 74
XapaKTepucT1Ka CUCTEMbI MepexoAHas 75
XapakTepucTiKa CUCTeMbI (hasio-yacToTuas 79
XapakTepucTnkKa CUCTEMbI YacTOTHasA 7
XapaKTepucTnKa CUCTEMbl YaCTOTHaA KOMMMEKCHas 7
YacTb KOMIM/IEKCHOW YaCTOTHOI XapaKTepPUCTUKK CUCTEMbI AeiiCTBUTENbHANA 80
YacTb KOMMIEKCHON YaCTOTHOV XapaKTepUCTUKM CUCTEMbl MHUMas 8l
LLInpuHa crekTpa aHepreTuieckas (57)
LLinpuHa crekTtpa adeKT1BHaA 57
LLlym 6enbiii 33
LLiym 6Genblii B y3KOM CMbIC/e 33
LLlym 6enblii B LUMPOKOM CMbICne A
mLllm KoppennpoBaHHbIi 35
LLIym Hebenblii 35
LLIyM OKpaLLieHHbIi 35
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ANTOABUTHBIN YKA3ATESIb TEPMUHOB HA AHIINACKOM SA3bIKE

Additive process

Autocorrelation (unction

Adiocovariation function

Charscteristical function

Continuous random process

Correlation coefficient

Correlation noise

Cross—correlation function

Cross covariation function

Cross spectra! density function of stationary dependent random processes
Determinate process

Determinate system

Discrete random sequences

Dynamical system

lirgodic process

First—ordei random process

First—order system

Gain—frecucncy characteristic

Gaussian process

Generalized frecucncy function

fm ijpn’-y frecucncy response

Joint' v 'til order n+m dimensional distribution moment for two random
processes

Linear system

Lon" one

Lumped parameter system

Marcovian process

Mathematical expectation of a random process
Multivariable system

Mutually ergodsc processes

Mutually independent random processes

n dimensional mathematical expectation of a random process function
n-dtmensional probability density function
n-diniensioual probability distribution function
n-dimensional random process

n-ordor random process

Nsrrtw-bami stationary random process
Nonantkipativc dynamical system

Nonlinear system

Nonperiodic process

Nonstationary system

Periodic prucess

Pnase-frccuecy characteristic

Poisson process

Power spectral density function

Quasl-deterniiiiate process

Random process

Random process variance

Random process with orthogonal increments
Random process with stationary in a narrow' sense increments
Random process with stationary in a wide sense increments
Random process with uncorrciated increments
Random sequences

Random stationary process with boundet spectrum

N w Wby ugpo W N WN ~ O = ~Nw N, [$)] N N w N e S
ARRELE 0 . BESIBIVSTEEN wr RERBANG= RIVIBNBLBRNEREERRugsE
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Random system

Real frecuency response

Standard deviation ni a random process

Stationary dependent in a narrow sense random process
Stationary dependent in a wide sense random process
Stationary in a narrow sense random process
Stationary in a wide sense random process

Stationary system

Trasfer function

Unit pulse response

Weight function

White nois In a narrow sense

White noise in a wide sense

Wide-hand stationary random process

Wiener process

»-th order n-dimensional distribution absolute central moment
»th order n-dimcnsional distribution absolute moment
v-th order r.-dimcnsional distribution central moment
s-th order n-dimensional distribution moment
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XAPAKTEPUCTUKN CNYYANHBIX

TepmnH

1 CnyuvaitHas scm-
unHa )
Random variable

2. ®yHKUMA pacnpe-
[EneHns  AepoaT
1ocTeii cnyyaiHoi
BE/MYMHbI
DyHKUMA  pacripe-
[eneHns  cnyvai-
HOlA BE/IMUMHBI
Hpk  WHTerpan*e
Has yHKuMs pac-
npeAeneHus.
VHTerpanbHblii
3aKOH pacnpe-
Lienexns

Distribution function

of a random

variable

3. MnotHocTb  pac-
npegeneHus Bepo-
ATHOCTEl cnyvaid-
HOIA BEMMYNHBI
MnotHocTs  BEpo-
ATHOCTEVA  cnyyaii-
HOVi 3eAN4MHBI
Hpk. [uddepen-
unanbHas  (yHK-
uns  pacnpcpene-
HAN

LAndppeperumans-

HblIA 3aKOH pac-

npeseneHns
Probability density
function of a
random variable

OnpenernesiHe

Yucnosas BE/NYMHA,
3HaueHWe KOTOPOIA 3aBu-
CUT OT CNyYas, XapakTepu-
3yemast MHOXECTBOM BO3-
MOXHbIX 3HaueHuin
-Y= (*} v pacnpegeneHviem
BEpPOSTHOCTE Ha Hem. 3a-
[iaBaeMbIM (hyHKLMEA pac-
npese-TeHus

DYHKUMA, paBHas Bepo-
ATHOCTW TOFO, YTO CNyyYaii-
Has BenuMHa * npuMeT
3HaueHue, MeHblluee Yem
X (Bns Bcex X Ha umcno-
BOI OCK)

DyHKUMA.  onpepense-
Mas Kak  npou3BofHas
(hyHKLMKM pacnpegeneHuns

NMPUNOXEHUNE
CnpasoyHoe

BE/INYVH

Marematnyeckas chopmyna

1 0CosHaU«KINC XapaKTEPUCTUKM

Ft (n)-P(c<n),

(—B0 <e*<>)
dF
P(X) d(;)



TepHun

4 XapaKTepucTuke-

cKas hyHKUMS
cnyyvaliHoii  Benm
UWHbI
Characteristkal
junction

5 Marmartunyeckoe
OXWfaHue  cny-

YaiiHON  BENNUUHBI
Main value of a
random variable

6. LleHTpnpoBaHHas
cNyyaiiHas  Benu-
YnHa

Variable of a

random variable

7. Oucnepcua  cny-
YaiiHol  BENMYMHBI

8. CpegHee Ksagpa
rHYecKoe  OTK/O-
HeHve  cnyyaiiHomn
BE/MUNHbI

Hpk. CTaHgapT
cnyyaiiHoii  Benu-
UHbI.
CTaHgapTHoe
OTK/OHEHWE  Crly-
yaliHol BeNMYMHBI
®noKTyaumus
cnyyvaiiHoii  Benu-
YWHBI

Standart deflation
9. HauanbHblit
MOMEHT
Vv -10 nopsiaka ciny-
YaiiHoW  BeNNYMHbI
Moment of the
distribution
10. LleHTpanbHbIii
MOMEHT V-ro no-
psgka  cnyvai-
HOM BE/INYMHbI

OnpepeneHve

DYHKUMN  KOMM/IEKCHO-
ro "napameTpa, paBHas
npeo6pasoBaHuio  dOypw:
OT nnorwoctn Pacnpedesne-
HUS BEPOATHOCTEN Cnyaii-
HOI BEMYMHBI

Yucnosas = xapaktep»-
CTUKa CNyYaiiHOW ~ BeNIHYH-
Mbl,  onpefenseMas  Kak
VHTerpan B 6EeCKOHEUHbIX
npefenax _oT_npoussefe-
HUS Cy4alHON  BENMUMHBI
Ha MI0THOCTbL pacnpefene-
HAM  BEpOSITHOCTEli 3TOM
C/ly4afiHON BENMUMHBI

CnyuaiiHas  BelnunHa.
npefcTasndowas  coboit
pasHOCTb Mexay  Cnydaii
HOI BENMUMHON 1 ee maTe-
MaTUYeCKUM OXUfaHeM

Yucnosa*  xapaktepu-
CTMKa CnyvaiiHon Benmuu-
Hbl, paBHas MaTemaruyec-
KOMY OXMWIaHWIO KBagpa-
Ta_ LEHTPUPOBAHHON Crly-
YaiHOW BENMUMHBI

BennunHa, pasHas no*
NIOXHTC/IbHOMY ~ 3HAYEHMIO
KBagpaTHOro  KOpH U3
[ycnepcun cnyyaliHoii Be-
JMYNHBI

BenununHa, paBHas mare-

MarmquKomy 0XnaaHuo
® - cTenex‘ cnyyvaiiHoin
BETNYUHbI

Be/nunHa, paBHasi mare-

MarmyeckoMy — OXuaaHuIo
«i CTeneHn  LEHTpMpo-
BaHHOM C/lyYaiiHOW  Benn-
UHbI

rFOCT 21878—74 Crp.

2%

Mpopon>kenune

Marematvyeckas -popmyria
@ O603HaueHMe XapakTepucTUKM
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Ap(x)e dv
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Mpopon>kexve

MatcmnTunyecxsu hopmyna

TepmuH Onpegenerite N 0603HaueHVe **B»*1BL [K1v»

11. n-McpHbId  cny- KoHeuHoe cemelicTBo

UaliHbI/i BEKTOP  C/yYaliHbIX BEMYNM

CnyyaiiHbiii

NEKTO|

VIpK. n-mepHas

ciyvaiiHas  Benu-

ymHa

CnyyaiiHas  Bek-

TOpHas BennumMHa
«-dimensional
random variable

12. ®yHkuMs  pac-  PYHKUMA  BEKTOPHOrO F(xPAt..4jm)-P (i<
npegeneHun  se- aprymMmeHTa X—{nb. X».. < Ti,t(< AT* <xn]
posirHoCTC  cny- /19).  WMeowas  CMbicn
YaiiHOro BekTopa BEPOSITHOCTW ~ COBMECTHO
Oyhikums pac- M0 HAMOJHEHWUs  YCnoBUi
npegeneHns cny- X....-a< *n
YaiiHoOro BeKTopa

Distribution

function of a

multidimensional

random variable .

13 TnoTHOCTL  pac ®YHKUMS  BEKTOPHOTO dfUi....-To)
npcaeneHma  Be- aptyMeHTa paBHas Cme- LW XN axxaXl-axa

poirHocTcin  cny-
YallHOK BeKTOpa
MnotHocT,  Be-
pOATHOCTEA cny-
yaliHoro aextopa

LIAHHOW YacTHON Mpown3-
BOAHOI OT (hyHKLMM pac-
NpeseneHns Ho  COBOKYI-
HOCTU N aprymeHTOB W
VIMEIOLLISI1 CMbICN OTHOLLIE

Probability density
function of g
multidimensional

random variable

UMA BEPOATHOCTM MonNass
MHS1 BEKTOPHON  BEIMUMHBI
«—Oi»*i.... ;«)

6 BEKTOPHbI afieMeKTap

HblA MHTEpBaN
Nx—{0xy.axr,...,Axn)
K 3Ha4eHUI0 TTOr0 NINTep

Basa

Pepaktop V. E LlecTakosa
TexHuueckmit pegaktop 6. H CongaTa
Koppektop A. . CTapocTvH

Cpain* .

na6oo 0t.0S.76 Wopga. B ned. '»M* ~ » - Tup. AXKO  LWu» U
OrpeH. .3H» [MNoueta* M «3«..*T7.0 c,MapToBm Morku. /LU . ccr' 3
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