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Knroueswie cnosa: JTNHEMHAS TUDODEPEHIIMAJIBHAS CUCTEMA C
OBOBIIEHHBIMU ITPOM3BOIHEIMU CJIYYAMHBIX ITPOITECCOB ITYAC-
COHA; HEOJTHOPO/JHOE JINHEMHOE CTOXACTUYECKOE JJU®DEPEH-
[HUAJIBHOE YPABHEHUE BTOPOI'O TIOPAJKA; AJI'EBPA OBOBIIEH-
HBIX CJIYYAUHBIX IPOLIECCOB; ACCOLIMMPOBAHHBIE PEIIEHUS;
ACCOLUMMPOBAHHBIE ®YHJIAMEHTAJIbHBIE MATPUILILI; ACCOLINM-
POBAHHBIE ®YHKIIVN KOIIIN.

B pabore paccmarpuBaercs 3amaun Komm 1y TUHEHMHBIX CTOXaCTHYECKHUX
muddepeHIMaNbHbBIX YpaBHEHUN B anreOpe 000OLIEHHBIX CIy4alHBIX IMPOILIeC-
coB. MccneayroTcst BOPOCHI CyIIECTBOBAHUS M €IUHCTBEHHOCTH PEIICHUN UHTE-
IpalbHBIX YPAaBHEHUI, KOTOPHIE SIBJISIFOTCSI ACCOLIMUPOBAHHBIMU PEIICHUSIMU CO-
OTBETCTBYIOIIUX MCXOAHBIM 3a7adyaM ypaBHEHHH B nuddepeHimanax B anreope
00O00OIIEHHBIX CIyYallHBIX MPOIECCOB. BBOASTCA ompeneneHus acCOMUPOBaH-
HBIX (PyHIaMEHTAJIbHBIX MaTpHUIl. HaxomsaTcs acColMUpoOBaHHBIC PEIICHUS 3aa4
gyepe3 acCOIMUpPOBaHHBIC (yHIaMEHTAIbHbIE MATPHUIIBI, a TAKXKE Yepe3 acCOIHH-

poBaHHble PyHkIMu Komm.
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Keywords: LINEAR DIFFERENTIAL SYSTEM WITH GENERALIZED
DERIVATIVES OF POISSON RANDOM PROCESSES; NON-HOMOGENEOUS
LINEAR STOCHASTIC DIFFERENTIAL EQUATION OF SECOND ORDER;
ALGEBRA OF GENERALIZED RANDOM PROCESSES; ASSOCIATED SOLU-
TIONS; ASSOCIATED FUNDAMENTAL MATRICES; ASSOCIATED CAUCHY
FUNCTIONS.

Cauchy problem for linear differential equations in algebra of generalized
random processes is studied in this paper. Questions of existence and uniqueness
of the solutions of integral equations which are associated solutions corresponding
to the initial problem of the equation in differentials in the algebra of generalized
random processes are investigated. Definition of associated fundamental matrices
1s introduced. Associated solutions of the problem are found through corresponding

associated fundamental matrices and associated Cauchy functions.



