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Langevin equations
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Browhian frajectory
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B ciydae o1HOM NTEpEMEHHONW YpaBHEHUE TSI OTKIIOHEHUI

dx/dt =—2x+ y(t).

(1)
-- HICTOYHUK OTKJIOHCHUMH.

IIpu HaYaTBbHOM yCJIOBUHU
x(t = —0) =0,

NMECM
t
x(t)=e ™ [ y(ehe™dt,

KOMIOHEeHTa Dypbe

TaK 4TO BCHICCTBCHHAA U MHUMAs 4aCTHU BOCIIPUHUMYNBOCTH
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