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CEKLUIA 7: Teopemuuna ¢izuxa

OBOBHNIEHHOE YPABHEHUE ®OKKEPA-IIJTAHKA JJIA
CTOXACTHYECKOI'O YPABHEHUSA JAHIAY-JIMOLHINIA
C IIYACCOHOBCKHMM BEJIBIM IYMOM

Henuncor C.U., npogeccop; bounaps E.A., acnupanm

Bnarogapss BHYTpEHHUM M BHEIIHUM (QIIYKTyalusiM, KOTOpbIC BCETIa
MPUCYTCTBYIOT B pEANbHBIX CHCTEMax, AWHAMHKA MarHATHOTO MOMEHTa
OJTHOJOMEHHBIX (DeppOMAarHUTHBIX HAHOYACTHI] B TOM WM MHOH CTEIICHH
SIBISIETCSL  Cy4yaiiHOW. B ciydae eciu B uHepapXuu B3aUMOJACUCTBHI
ATOMHBIX MArHMTHBIX MOMEHTOB OOMEHHOE B3aMMOJCHCTBUE SBIISCTCS
MIPEBATMPYIONINM, 3Ta TUHAMHKA MOXXET OBITh OIMCaHAa CTOXACTHYECKUM
ypaBHeHueMm Jlannay-Jludiuiia, B KOTOPOM yKa3aHHbBIE (IIYKTyalluu
MOJICIUPYIOTCSL IIIyMaMU C 3aJaHHBIMU CTaTHCTHYECKHMH CBOMCTBaMHU.
JlaHHBII TOIXOJ MIMPOKO HCIONB3YETCS MPU W3YYCHHH POIU TETUIOBBIX
(baykTyanuii, anmpoKCUMHUPYEMBIX 2ayCcCco8CKUM OENMBIM IIyMOM. B 3Tom
MPHUOJIVOKEHUH TUHAMUKA MAarHUTHOTO MOMEHTA OKa3bIBACTCSl MAPKOBCKOM,
a ero YCJOBHAs IUIOTHOCTh BEPOSTHOCTH YIOBIETBOPSET OOBIKHOBEHHOMY
ypaBueHuto ®okkepa-IliaHka B yrioBbix mepeMeHHbIX[1].

OueBuIHO, cTOXacTHYECKOE ypaBHeHue Jlanaay-JIudimmia MoxeT ObITh
WCTIONB30BAHO [UISI M3YyYCHHUS CTATUCTUYECKUX CBOWCTB MArHUTHOTO
MOMEHTa U B ClIy4ae Hezayccosckux Oenblx mrymoB. OIHAKO, XOTS Takue
IIyMBl MOTYT 00Jiee aJeKBaTHO YYUTHIBAThH BIIUSHHUE OKPY>KAIOIICH CPEIFbl,
paHee 3Ta nmpobiieMa He pacCMaTPUBAIIACh.

B nanHO#1 paboTe mpecTaBiIeH NepBhIi ATAll PEIIeHUs] STONW MPOOIeMbI
— BBIBOA 0000meHHoro ypaBHeHus: Doxkepa-lIlmaHka nmns miuoTHOCTH
BEPOSITHOCTH TOTO, YTO MAarHUTHBIA MOMEHT YacCTHI[BI UMEET 3aJaHHYIO
OpUEHTAINI0 — B ciaydae Oeymoro myma Ilyaccona. OH OCYIIECTBICH B
pamkax o6mero moaxoja [2], KOTOPBIH MO3BOJISET MOTYyYUTh 0000IIEHHOS
ypaBHeHue @Doxkepa-Iltanka HEMOCPEICTBEHHO W3 CTOXACTUYCCKOTO
YPaBHEHUS ABMIKEHUS, COACPIKAIIETO MPOU3BOJIBHBIN OCJIBIN IIIyM.

1. W.T. Coffey, Yu.P. Kalmykov, and J.T. Waldron, The Langevin
Equation, 2nd ed. (Singapore: WorldScientific: 2004).

2. S.l. Denisov, W. Horsthemke, and P. Hinggi, Eur. Phys. J. B68, 567
(2009).


https://core.ac.uk/display/14059212?utm_source=pdf&utm_medium=banner&utm_campaign=pdf-decoration-v1

