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BBIYUCJIUTEJBHBIE METO/Ibl, BEKTOPHBIII T'AYCCOBCKUI
I[TPOLIECC, ®YHKIMOHAIJIBI OT IIPOLHECCOB, XAOTHYECKOE
PA3JIOXXEHUE, 3SABUCHUMBIE KOMITIOHEHTBI.

OBBEKT MCCJIEJOBAHMS — BEKTOPHBIE T'AYCCOBCKHME IIPOLIECCHI U HX
®YHKIMOHAJIBI. IL{EJb PABOTBI — UCCJIEJIOBAHUE BbIUMCJIMTEJIbHBIX METO/IOB B
AHAIJIM3E BEKTOPHBIX

T'AYCCOBCKHX CJIYYAMHBIX TPOLIECCOB C 3ABUCUMbBIMU KOMITOHEHTAMM.

METO/IbI NCCIEONOBAHNA —  METO/bI TEOPUU BEPOSITHOCTEN,
CTOXACTHUYECKOI'O AHAIJIN3A, OYHKIMOHAJIBHOT' O AHAIJIN3A,
BBIYNCIIMTEJIBHBIE METO/BI.

PE3YJIbTATAMU ABJIAIOTCA AHAJIUMTUYECKUE ®OPMYJIbI JIJIS1 BHIYUCIEHUA
PA3JIMUHBIX BHNJOB @®YHKIMOHAJIOB OT BEKTOPO3HAYHLBIX T'AYCCOBCKUX
CJIVUAMHBIX IMTPOLECCOB.

OBJIACTBIO TIPUMEHEHUS SABJIAIOTCS PELIEHUSA CUCTEM CTOXACTHYECKHUX
JIUOOEPEHLIMAJIBHBIX YPABHEHU.



ABSTRACT

Diploma thesis, 45 pages, 10 fgures, 6 sources, 4 tables, 1 supplement.

EXCEPTIONAL METHODS, VECTOR GAUSSIAN PROCESS,
FUNCTIONALS OF PROCESSES, CHAOS EXPANSION, DEPENDENT
COMPONENTS.

The object of the research is vector Gaussian processes and their functionals.

The aim of the paper is to study computational methods in the analysis of vector
Gaussian random processes with dependent components.

Methods of research - methods of probability theory, stochastic analysis,
functional analysis, computational methods.

The results are analytical formulas for calculating various types of functionals
from vector-valued Gaussian random processes.

The domain of application is the solution of the systems of stochastic
dil Jerential equations.



