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PEIIEHUE HEJMHEWHBIX CTOXACTHYECKHX
JNOPEPEHIIUAJBHbBIX YPABHEHUU
B JUCKPETHOM BPEMEHH

Tlpusedena memoouxa pewenus 3a0au npeocmasienus Henpe-
PBIBHBIX MAPKOBCKUX NPOYECCO8 8 OUCKDEMHOM 8peMeHU npume-
HUMENbHO K HETUHEUHbIM OUHAMUYECKUM CUCEMAM, ONUChleae-
MbIM CIMOXAcmuyeckumu OuppepeHyuarbHbIMU YpagHeHusMU.

Solution of the non-linear stochastic differential equations in
discrete time / V.M. Artyushenko, V.I. Solyenov

The solution method for introduction problems of continuous Markov
processes in discrete time as applied to non-linear dynamic systems, being
described by stochastic differential equations, is given. Figs.2. Refs.4.
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