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A. B Kartusxun

O HEJIMHEWHBIX YPABHEHMSIX
JUISI CHELHUAJILHBIX KJTACCOB MAPKOBCKHUX
MPOIIECCOB

Jna cneyuanvbhoeo Kiacca MapKoBCKUX NPOYecco8 npu OUCKpem-
HOM (hazo8om MpOCMpaHcmee — GeMBAWUXCA CAYYAUHBIX NPO-
yeccos, U38eCmMHO HeluHeliHoe 00bIKHO8eHHoe Ouppepenyuans-
HOe ypasHeHue nepeo2o nopsioka 0Jisi nPou3800aujell (PYHKYuu ne-
pexoonvix seposimuocmeti. Ilonyuenvl ananocuunvie HeluHelHble
oughghepenyuanvrvle ypasHeHus 8 YACMHBIX NPOU3BOOHBIX NEePEO-
20 NOpAOKa 01 08YX NPOYECCO8 U3 OPy2020 CREeYUalIbHO20 KldcC-
Ca MApPKOBCKUX NPOYECco8 npu OUCKPEmMHOM (haz080M NPOCMpPaH-
cmee — 8emeAuUXCSL CYYALHBIX NPOYECCO8 ¢ 83AUMOOelicmaeuem
yacmuy.

Non-linear equations for special classes of Markovian processes /
A.V. Kalinkin // Vestnik MGTU. Natural Sciences. 1999. No. 2. P. 59-70.

For a special class of Markovian processes with a discrete phase space,
namely branching random processes, the first-order non-linear ordinary
differential equation for the generating function of the transition probability,
is known. The analogous non-linear partial differential first-order equations
for two processes from another special class of Markovian processes for
a discrete phase space, that is for the branching random processes with
interaction of particles, are derived. Refs.13.
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Anexcanap BsuecnaBoBuu Kanuukun pommics B 1956 1, okonumn B 1978 . MI'Y
mM. M.B. JlomonocoBa. Kana. ¢u3.- Mat. Hayk, HOmeHT kadenpsl “Bricmas maremari-
ka” MI'TY um. H.D. Baymana. Aprop 6omnee 20 HayIHBIX IMyOIUKAIA B 0071aCTH TEOPUH
BepOHTHOCTCﬁ n €€ IIPUMCHCHU.

A.V. Kalinkin (b. 1956) graduated from the Lomonosov Moscow State University in 1978.
Ph. D. (Phys.-math.), ass. professor of “Higher Mathematics” Department of the Bauman
Moscow State Technical University. Author of 20 publications in the field of probability
theory and its application.

60

ISSN 0236-3941. Bectauk MI'TY um. H.D. baymana. Cep. “EctectBennbie Hayku”. 1999. Ne 2



