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O ABSTRACT 0O

This work studies a kind of correlation of the declining unstationary -linear random

processwhich is a solution of the differential Equation (A is  abounded
operator) X(t) =@“x, Wwith boundede rank :

with known process u(t) applied on the entry of open -physical system.
with the equations:

d>(;—t(t) ¥ A>((t) = é‘;ﬂ eua(t)ga

VAOEITRORIF: WHCSON N

X(t) =0

t=0

U. (D)=t a,nVv, (1) = a)

The derivative of The correlation function . was calculated for the process X(t) in two cases:

1)  The spectre of Ais discrete.

2)  Spectre of A concentrated on zero (Volterr’s operator) .
This work contained an example of two correlation random processes.
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