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+ε4(t)u(t, x) + f(t, x), u(t0, x) = u0(x). (1)

Çäåñü t ∈ T = [t0, t] ⊂ R, x = (x1, x2, x3) ∈ R3, u � èñêîìàÿ ôóíêöèÿ, εj(t) > 0,
j = 1, 4, f � ñëó÷àéíûå ïðîöåññû, u0 � ñëó÷àéíîå ïîëå, íåçàâèñèìîå ñ εj è f . Ïóñòü
Fx[f(x, y)](ξ) îáîçíà÷àåò ïðåîáðàçîâàíèå Ôóðüå ïî ïåðåìåííîìó x, àíàëîãè÷íîå îáîçíà-

÷åíèå èñïîëüçóåòñÿ äëÿ îáðàòíîãî ïðåîáðàçîâàíèÿ Ôóðüå,
x∗ � îáîçíà÷àåò ñâåðòêó ïî

ïåðåìåííîìó x [1], εj è f çàäàíû õàðàêòåðèñòè÷åñêèì ôóíêöèîíàëîì [2], ò.å. èçâåñòíî
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M � çíàê ìàòåìàòè÷åñêîãî îæèäàíèÿ ïî ôóíêöèè ðàñïðåäåëåíèÿ ïðîöåññîâ εj, j =
1, 4 è f , s ∈ T , τ ∈ R3, vj(·) ∈ L1(T ), j = 1, 4, w(·) ∈ L1(T ×R3) � ýëåìåíòû ïðîñòðàíñòâà
ñóììèðóåìûõ íà îòðåçêå T ôóíêöèé. Ïóñòü χ(t0, t, s) = sign(s − t0) ïðè s ëåæàùåì

â îòðåçêå ñ êîíöàìè t0, t è χ(t0, t, s) = 0 â ïðîòèâíîì ñëó÷àå,
δf(x)
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- âàðèàöèîííàÿ

ïðîèçâîäíàÿ [2].
Òåîðåìà. Îáîáùåííîå ìàòåìàòè÷åñêîå îæèäàíèå M(u(t, x)) ðåøåíèÿ çàäà÷è (1),

(2) íàõîäèòñÿ ïî ôîðìóëå
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ãäå Gst(a1, a2, a3, a4)ψ(vj(·), w(·)) � îòîáðàæåíèå, ïðèìåíÿåìîå ïî ïåðåìåííûì vj(·)
ñëåäóþùèì îáðàçîì

Gst(a1, a2, a3, a4)ψ(vj(·), w(·)) = ψ(v1(·) + a1χ(s, t, ·), v2(·) + a2χ(s, t, ·),

v3(·) + a3χ(s, t, ·), v4(·) + a4χ(s, t, ·), w(·)).
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