NUSUULGUL NPNSEULELD UbLOEQ
GuuNuvhu LEPUUBUSNFULELR
<hUUVL 4Ll

<. 2. 4rphaNr30y, U. 4. m6S,NUSTL

GQunwywpiwl mtunipjul dwdwlwlywyhg thniyp wyth
dto nppunpmipjudp £ plmpugnmd ywumwhwlwl gqnpopl-
pwgltph dnnbGtph Wywynudp:

Dhunwpyblp wwwnwhwlywl gnpoplpwg, npp Gapyuywug-
Jwo L httmlyw uGnGhYy wmbupny

N
u()= 3 v "™ 1]
k=—N
npunbin

v, =0
A, wpdtipGtpp puwpfufwd GG Gopdwy, nputn M[4,]=0
L M[4.A4 =025, 6,=1N. : jhnhnuwluih wpdtpGtpp
pw2ujwo Gl hwjwuwpwswth [0,272'] hGunbtpyuwnud: Ujunbinhg
- wdyhnmnGiph  hwdwp  mGiGp My, ]=0 L

M [vkv,”]= 0.8, v, =1, N, npmtin o’ - v, - wiuhnninGtph

km
nhuwybtipuhw :

‘Liwl qnpoplGpwglbtpn nhnwpyyt GG wjwuntvhynu J.U.
Mniquislih [1,27] L wyp hwymGh ghmGwlwGGhph Ynnihg: Syjuy
qnpoplpwugh yhdwwgpuljuwl pGnipugphyipp hwpqupljynd
til htimlywy Yupy.

L.u(?) - quppipwywG gnpoplpwg £ htnlyw; hwmdwuw-
Julmpjudp 1 = ;’70

T
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N
hpnp “u(t+T,) = kae[k%(t%) =u(?),

k=—N

2
npntn T, = il ,

2. u(t)- dhohG wpdtipp hwjwuwn k 0-h
Mu(@)]= Y My, Je" =0

M[u()]=0 Yunbih t qnt:
N
R (1) = Y M| e 2
k=—N
3. UyGhwywn E, np YnpptipywghnG gqnpownniyph wnpdbtpp
Juhujwo t dhwyl dwiwGulyGph wwpppmpniGhg 7= (" -1),
wjuyhuny Jupbih £ wub), np «(2)- G uvmwghnGup gnpoplpug

L:
4. Muunwhwlwb gnpoplpwgn Junptih b Gipyujwuglt.

N
u() =y u (1),
k=—N
npnbtin « (¢) - wijwh yuwunwhwywl gnpoplpwglbin G,
npnlp niGtlG wpdtpltph pwfudwl dhulinyl opklpp O-wywl
twptiwnhjulwi vywunuing b ¢, - nhuytpupwyny: Uy dw-
dwlwly YtlwpnGwlwl uvwhdwlwjhG onptlph hhdwl Ypw
vhwiiwl pwpfujwo gnuiwpbihGinph hwdwp Juptbh £ wlnb,
np u(¢)- wpdtpGph pwpuntip N — oo phypmd wluwhdw-
GnptG dquumd E pwpfudw( Gnpiwy optiiphG, N - npnpwyh wp-

dtpGtph nhwypnd u(7)-dnnblmy £ quniuyul wypngtiuh ~ ;]
Gpunnipjudp:
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5. UnwGépG Jbopgpwod™ u;(¢)- wpngtuh Ynpplijwghnl
gnpownni)pl npnpynmd £ dwdwlwlh dt9 shohGwgltiny.

@, (r, j)=lim

T—ow

]lquj (Du,;(t+7)de
Ujunmtinhg @, (7, j)- h hwdwp mGhGp.

N

. 2 _ikwyr

D, (7,))= Zukje 0
k=—N

Juud wy) Ytipy
@, (z,/) # R, (7):

Uwluw)G, pGywybu gnyg GG wnyty hnpdGwlwl hbwnw-
qnunipjniGatnp,

R (r) L @, (7,j) $mbyghwltph vhohlG pwnwlyniuwjhl
2tnnuiGtipp yuquimd GG 1% - hg phy N>=50 - niypmd L wyG
dqunmui £ 0-h N — oo nhiypnid:

6. hGywtu G2t Glp 4 — pn Yhnnwy, N>=1 niypnid Jupbh
L pGnmGb, np u(?)- G GGpwpyymd E Gonpiwyp pwfudwl
optiiphG: Ujn wwwmdwnny u(?) - h pupdp Jupgh yuwwwhwp-
Gtpp Jupbh £ GepuywgGl) 1-hG L 2-pn yupgh dndtGunGtph
dhongny:

7. Mwunwhwwb gnpoplpwgh pyynniwbh Swnwquyj-

pwjhG funmmpymbp GGpyuwjuwgynd L npwbtu YnpptjhwghnG
gnpownnijph dnipjtih dLbwhnfunipjniGitip.

Su(t)= [ R, (0™ 3]
wntinunpbiny R, (7) - h wpdtipp, JunmwGuwGp.

S.(=0; _25(f—kfo) [4],

npntn f, = %‘; :
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8. “hwwpytlp wjl nbwpp, Gpp w(7)- qnpopGpwugn
Gpjuwjywgynid £ htnnlgyw) mbupny.
N
u(t) =u, Z e
k=—N
npntn % -wpdbtplGbipp pwpfuwo GG hwjwuwpwsuth [0,2]
dhowljwjpmu:

Quipbjh £ gnyyg wmwy, np wju gnpoplpwgn unwghnlwn
gnpoplpwg k, nph wpdtipGpp pwpujwo GG Gnpdwy N — oo
nhwpni:

9. UwhdwGwjhlG nbwypmd, tpp @ > n No, > o,
wjuhlpG tpp «(¢)- h hpdGuwywl hwdwhwwlnpjul wpdtpp
dqumu L 0-p,hul] hwdwppwlwlmpjul whpnypp o, = No,
dquunud £ wlybpomipjul, wyyw u(¢) - quwwmwhwlwl wypngbun
hptiGhg Gtpuwjwglnd £ uvyhnwly wninyy: bpwpjuwlnmd wju-
whuh gqnpoplpwg unwlwl@ wGhGwphb £, npnyhtiml unhw-
Jwo tlp vwhiwlwhwlyty N b o, - yipeGwljuwl wpdtplb-
nny:

UwlwjG N L @, npnpuih wpdtpltph nbiypmd u(f) -
qnpopGpwgn dquunid £ juwmwpjw) uyhnwly wndniyph =1/ N -
Gounipjwdp:

Giltiny ytipngpyuihg” nyjw; wquunmwhwlwl yuwmwhw-
nn yuGjuGhip N —uyhunwl wndnily:

UnwlgpwjhG pwntin.

Qumuyul nwhunwl wndnily, dnipybh dLhunanfunipini (-
aap, Gnppbjhwghw, hwowfuwlwlnppuld mppngp, unigbn-
wnqfighwyf ufqpnilp:
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A.3.TPUT'OPSIAH, A.B. IETPOCSIH
CHUHTE3 CJIYYAWHUX BO3JIECTBUI HA OCHOBE
KAHOHUYECKUX PA3JIOKEHUU CJTYUYANHUX
IMPOLIECOB

Pe3rome

B cratee paccmarpuBaercs cllydalHbIA TpPOLECC MpeEa-
CTaBJICHHBII KAaHOHUYECKUM DPACCIPEIEICHUEM, BBIYUCISAIOTCS
CTaTUCTUYECKHE MapaMeTpbl MPOoLecca, BEIMYMHA MEPHOIUIHOC-
TH, MaT-0XXUJAHUE, JUCIIEPCHS, 3aKOH PaCIIPENEIICHUs CIly4YalHbIX
BEJIMYUH. B pe3ynbpTaTe pacueTroB JOKa3bIBAETCS, YTO PacCMATpPH-
BaeMbIil CiydaliHBIN NPOIIECC MPECTaBIIsAET U3 ceOsl CTallMOHAPHBIN
npouecc, Ha ocHOBe 3akoHa NMpenenbHOW LHEHTPAIBHOW TEOPEMBI
JIOKa3bIBACTCs, YTO IPU KOJIUYECTBE T'APMOHUK CTPEMSIIUXCSA K
OECKOHEYHOCTH, 3aKOH pacHpelielieHHus Ipolecca CTPEMUTCS K
HOPMAJILHOMY TayCCOBCKOMY Iipoueccy. To ecTb 3HadeHHe
KOPpEJSILIMM CTPEMUTCS K HYJIFO. JIByCTOPOHHSS CHEKTpalbHas
IJIOTHOCTB CIIyYaWHOI'O IPOLECCa OMPENEIAETC KaK pas3yIoKeHUE
®ypbe KoppensoHHON (yHkuuU. [loka3pIBaeTcs, 4TO JaHHBIN
IIPOLIECC CTAllMOHAPEH U pacIpezesieH HOpMaibHO. [Ipu rpanuy-
HBIX YCJIOBUSIX MPOLIECC MPECTaBIsET U3 ceOsl uaeanbHbld Oembli
LIYM.
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KiroueBble clioBa: 2ayccosckuti wiym, npeoobpazosarie
Dypuve, Koppenayus, 4acmomuas noaocd, NPUHYUN Cynepno3UyUU.

A.Z. GRIGORYAN, A. V. PETROSYAN
SYNTHESIS BASED ON ACCIDENTAL CANONICAL
EXPANSIONS OF RANDOM PROCESSES

Summary

In the article an accidental process is touched upon which is
presented with canonic feature.Statistical parametres of the process
are counted: the value of period, mathematical waiting,
correlational  function, dispersion,distributional function of
accidental values.

In the result of the calculation it is proved that the discussed
accidental process in its nature is a static process. In the basis of
central theorem it is represented that with increasing of the number
of harmoniks the distrebutional law of the process tends to normal-
gausic distribution. In other words, the correlation value tends to
zero. From this a conclusion is drawn, that the high range moments
function of the process could be introduced by means of first and
second range moments.

Double-sided spectralic density of the accidental process is
determined as a transformation of the corelational function of
Furyey modefication.

It is proved that this process is static and is distributed
normally.

In case of marginal one, the process itself is represented as
an ideal white gausic noise.Certainly, in practice it isimpossible
and that is why real realizations of white noise are applied.

Key words: Gousian noise, transformation Fourier,
correlation, fraqueucies stripe,principiale of supperposition.
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