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AHAJIM3 JIMHEMHBIX MHOTOMEPHBIX
ABTOMATHUYECKHUX CUCTEM
ITPU CJIYHAUHBIX BO3JAEUCTBUAX

Pewena 3a0aua onpedenenus mamemamuueckozo 0XCUOAHUSL U
KOPPENAYUOHHOU MAMPULbL BEKMOPHO20 CYYALIHO20 NPOYECCa HA
8bIX00€ TUHEUHbIX HeCMAYUOHAPHBIX AGMOMAMUYECKUX CUCHIEM,
KAK HenpepuléHuIX, MAK U OUCKPEeMHbIX, K020d YPABHEHUe BbIXO-
da codeparcum 6x00HoU cuenan. Ilpu smom paccmompenuvl uacm-
Hble Cydau, Ko20a 6X00HOU CUSHAT SI8NAEMCsl HeCMAYUOHAPHBIM
OenvlM WyMoOM U Koedd a8moMamudecKkas cucmema u 6X0OHOU
CUSHAT CMAYUOHADHDL.

Analysis of the linear multidimensional automatic systems under
random exposures / V.A. Ivanov

The problem of mathematical expectation and correlation matrix of the
vector random process determination for the output of linear nonstationary
automatic systems, both continuous and discrete ones, is solved. The output
equation contains the input signal. The particular cases, when the input
signal is a nonstationary “white noise” and when the automatic system and
the input signal are stationary, are considered. Figs.2. Refs.5.
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