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Ýðãîäè÷åñêèå ñâîéñòâà ëèíåéíûõ ïðîöåññîâ 
â çàäà÷àõ ìàòåìàòè÷åñêîãî ìîäåëèðîâàíèÿ 
è ñòàòèñòè÷åñêîãî àíàëèçà ñëó÷àéíûõ ñèãíàëîâ

(Ñòàòüþ ïðåäñòàâèëà êàíä. òåõí. íàóê Ý.Ï. Ñåìàãèíà)

Ñ èñïîëüçîâàíèåì ìåòîäà õàðàêòåðèñòè÷åñêèõ ôóíêöèé îáîñíîâàíà ýðãîäè÷íîñòü ñòàöèî íàðíîé â óçêîì ñìûñëå
ëèíåéíîé ñëó÷àéíîé ïîñëåäîâàòåëüíîñòè ñ áåçãðàíè÷íî äåëèìûì ïîðîæäàþùèì ïðîöåññîì îòíîñèòåëüíî
ìàòåìàòè÷åñêîãî îæèäàíèÿ, êîððåëÿöèîííîé ôóíê öèè, õàðàêòåðèñòè÷åñêîé ôóíêöèè è ôóíêöèè ðàñïðåäåëåíèÿ.

Ç âèêîðèñòàííÿì ìåòîäó õàðàêòåðèñòè÷íèõ ôóíêö³é îá´ðóíòîâàíî åðãîäè÷í³ñòü ñòàö³îíàðíî¿ ó âóçüêîìó ðîçóì³íí³
ë³í³éíî¿ âèïàäêîâî¿ ïîñë³äîâíîñò³ ç áåçìåæíî ïîä³ëüíèì ïîðîäæóþ÷èì ïðîöåñîì â³äíîñíî ìàòåìàòè÷íîãî
ñïîä³âàííÿ, êîðåëÿö³éíî¿ ôóíêö³¿, õàðàêòåðèñòè÷íî¿ ôóíê ö³¿ òà ôóíêö³¿ ðîçïîä³ëó.

Us ing a char ac ter is tic func tion method the ergodicity with re spect to math e mat i cal ex pec ta tion, cor re la tion func tion,
char ac ter is tic func tion and dis tri bu tion func tion of strongly sta tion ary lin ear ran dom se quence driven by in fi nitely di vis i -
ble in no va tions has been proven.


