VIK 681.332.5

B.B. Cro3es

BBICTPBIE AJITOPUTMbI UMUTALIAA
CIYYAUHBIX MMPOLIECCOB B PAMKAX
KOPPEJIAIIMOHHOU TEOPUHN CUT'HAJIOB

Paccmompenvt  bvicmpule  anecopummvl  UMUMAyuu  CIyYatHbIX
npoyeccos ¢ 3a008aeMbiMU  CNEKMPATbHO-KOPPESYUOHHBIMU
Xapaxmepucmuxamu, npeoHa3HaueHuvle O BOCHPOU3BeOeHUs
PA3TUYHBIX  NOMeX U WIYMO8 6 YUPPOBbIX MOOCNSX CIOMHC-
HbIX UHQOPMAYUOHHO-YRPABGTSIOWUX U GLIYUCTUMETbHBIX CUCIEM
peanvhoeo epemenu. IIpoananuzuposanvl ux 6bIYUCTUNETbHAS
CNLOJICHOCMb, MOYHOCMb U cmamucmuyeckue ceovcmea. Teo-
pemuyeckue Ucciedo8anus NPOUWLTIOCMPUPOSAHbL NPUMePAMU U
NnOOMBEPIACOEHbl MOOETUPOBAHUEM.

Fast Algorithms of Stochastic Process Simulation in Context of

Correlation Theory of Signals / V.V. Syuzev // Vestnik MGTU. Pribo-
rostroenie. 2001. No. 2. P.24-39.

Fast algorithms of simulation of stochastic processes with specified

spectral and correlation characteristics are considered, which are intended

to

reproduce a variety of the interference and noise in digital models

of the complex data-and-control and computing real-time systems. The
complexity of the algorithms computing, their accuracy and statistical
features are analyzed. Theoretical research is illustrated by examples and
confirmed by simulation. Refs.8. Figs.2.
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