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C HUCIIONB30BaHUEM METO/Ia XapaKTEPUCTUUECKUX (PYHKLMH 00OCHOBaHA SPrOJMYHOCTh CTAIIMOHAPHOW B Y3KOM CMBICIIC
JIMHEHHOW CJIy4ailHOH IOCJIeN0BaTeNIbHOCTH € OE3rpaHMYHO JCIMMBIM TOPOXKIAIOUIMM IPOLECCOM OTHOCHTEIBHO
MaTEeMaTHUECKOTO O>KMAAHUS, KOPPETSALIMOHHON (DYHKIMH, XapaKTEPUCTHIECKON (DYHKINM U (QYHKIUH PacHpenecHHUs.

3 BHKOPHCTAaHHSIM METO/y XapaKTePUCTUYHUX (DYHKIIH OOIPyHTOBAHO €pProOANYHICTS CTALIOHAPHOI Y By3bKOMY PO3yMiHHI
JiHIHHOI BHIAJKOBOI HOCIIOBHOCTI 3 O€3MEXHO NOAUIBHUM IOPOIXKYIOUMM IIPOLECOM BIIHOCHO MAaTeMaTHYHOIO
CrofiBaHHs, KopeJsiLiiiHoi GyHKii, xapakTepucTiuHoi GyHKIIT Ta QYHKLIT po3HOALTY.

Using a characteristic function method the ergodicity with respect to mathematical expectation, correlation function,
characteristic function and distribution function of strongly stationary linear random sequence driven by infinitely divisi-
ble innovations has been proven.



