goooboooogn
0 4050 19800 79-93
79

HEim &, (3BAL: w3 MHEF

BEA A 1L B Je kL

$1 /A
T, JEMY R ol EPe sBEEavm S wmBE,., B3
LNCEH I T w3, EEREY <

-

FEo AEWy IR Boav AT + 3
F CH RO R =t e LB B4 L <JEIREKEE o0 b B EIK
¢ 3 2y (11, 3/, HAEK% Bk

BS ~ o AP £ R 2 3
23 F SRHEE o By a AL 2 ) TN Th A S,
, Bin 3o BRI

ﬁiﬁf%i:ﬁhiétntl ¢ 1z

¥
TR ¥ d, CHE oG or v o 3 RUIEsSEHE T e T 3,
L2 1
Do 8 ) G EPREE B e F s 8 Foa TR S Bae
— BB 9 A TFEE,
(1-1)

F( xt’p It)

I, a7 EpREE v o 3. P

1+:
v In 34 ar§ 3,

FAES & = Hdkie | U

L



80

X, = Fxe) + I 7 (xt) (1.2)
° 1%#%,1&&@ Gwm@'é’éﬁ%mb%é, ars ,
{Itd =0, (I Iy = 2DS(t-t') azhh, AL

~
kgl
~

{=< })‘LI T xt:x v rd_‘ 3,{&"5’!\:/0\,@ P(xlt),a’ Fokf(&r—
Plomck, Ziifn
P) ’ d
5¢ Plxt)=— % fx) P(xt) + D3z g 32 §@x) Peut)
(2.3)
s, o A¥RRa
o ¢
-1 /f , £ (1.4)
oo e e e [ [ S5
z‘.&%° %?ﬁ‘l :n$j':l’(l stfkemke§[4Jl&'
An %8s Verhatet FER
X.t = (A+1;)x, “7‘-{:2 v.5

50T, X REATB ERHI2, Az, P29655%3F
%‘—‘c', Igiz, 24925 3°¢H 3, D=A &XEnr= T Rt (x)
9 FHAKeS B teegi= % 4G7 3, (M1) Fa(e)
—23, N (1.5) a¢) T Ho

Ba# Wiz > v T11&, Schenzle

5 L 5§18, Fokker- Plamck
TR (1 .3) 9% Ao fAXA (g1 Verkedot FEF = 5413
5%‘§-§ng7§1¢_§,£$&]&'?;0 Z 0 i'$/n\(:f>

2



81

B
wH
>

pn = —Dm (%——%) (¢.6)

[ m=0.1,.... , 1BL, D= M an ]
e ) RERSTE AR e, p= - Mip 3] 328
BlAE~1E5 wez, Loy RERSVEIRE=/73 4
(% D Aam 2 Brhovdh o2 v, PR 2 e it i3
o BAMERE > < 3 eI 3, 1=, AFEIIEFHIE
2 WIEL R AR T, BiFsynwiyiz®o M et f v 2w
VW, $a2 TR, Wea A< Eu3gise, Blt®Hrs
N wa, [EJRPASKARP - F) REEGRB Bly 3 ta v
&3,

GaussH GEMEFT 12 -5 a0 2ZBICTHs, 2bFDH 3
HPhkajgaed 5, 33 APRasellbiMledi>, v ) vy
SLRte e o R o RY v (<, =Hufta g
ORI Shis, I sAHDE 1F, —A o (fBadk s
) ta=oafBafe ¥ eny s iBFS LT3 o
vh3, Eps, $F L sBiitd ot L= oA (d=x)
£F3AERE Pu(t) £ T 3 v,

Rty = =L | Rot) - Ratt) (1. %)
td03,  >uua,
~Y It
I 1) = a*e (r. 8)

3



82

EBend o3, Xe o FAER (1. 2)=1£5 % 9 © § wg-, B3

Z‘jtl:;)‘tl‘(' Xt-zX; Itz +t A t@%&ﬁ,’_‘;é\lf P;g;(x.t)

&,
3_3%_ P (x,t)= — .._..-[ :F(x.):l:AZ(IJ} Pe (x.t)

X Pxt) - Pe(xt)] (-9

=&, :qi’$ ﬁ%&ﬁ‘&g:&«:fw}, xtqi’ifp\
o,

(=) il x x’
Pet (x) oc J wlal a*faw Lkl }

s 3 @) - far* L 3 )= Pen*
(1.10)
W3 e 306), 29 uiNiz. HF a1 o EF
?Fa’e{i L3 e T3 g ngsfi"éié?'f&
FiRousymvEBAs T tfe w23, EMB, Ao
Y00 (BL, &f=D1abkphet 3 v, QA (1.10) @
WX (1.4) % 3, SaldNakkhfzou TR, BEFq
BMRATRE (= [ 71, |
20 R TR, VerhalotFRE (1. S)E - BXIG L 4B,
Miwzow tiprrro, z2aofer, ~HoMEima
Sez &Y, BEME s A By FEFo P32~
Braed vha, +)—>qigmia, BAMKAR 4

74



83

SRz ¢ 5§, BE¥ IR Ee Mt a3 E T 3 2 wirry g
PSPl fE R veed | U3 2 vH 3,

$2 MU L7

ot 7k o &) TIERU ML 7 22
i‘-‘- Sp 1+ Iy ) - g:m (2.1)
iRy, I,z =Haktraz, kfedd czr-n
T3, X (1.5)1&%, m=1 a2BARA Bl ¥ v 33 2 La#3,
Yo TAREN . B,

g’m____ ( 2 a=4
-t < I+’J(,£
(2.2)
| — &
A1
|- +248 %,
e

o) BiEiR ey,

] O (eme) i(th)(lut)—z} a=1
xt_z
4

(”M){(';i +1t)(,+1t)"';21} A%l
L

‘ (2.3)
"—”5%‘?&@7}'}%5‘;'1?3. :ME?C?Q Pa%%’l(,\q f:&)lz,

T



84

x¢ = F(xg, Ip) (2.4)
edCren 73, P Exa ARG T o, £
SRSELIER:)

U (x.t)= E { Pxp) | Xp=x, IT,=xa§ (29

1, fifﬂﬂ Koemugorov ?ff%ﬁ

| Szz_ut(x,th F(x,2a) 25 wz (x.t)
2% _ (2. &)
s L usxt) —us =)
Ry L8), =L, us(x0) = P(x), Us (.t)
o Loplae %R e
A ~ —ft

wuzr (x.r): at e ux (x.p) (2-7)

£ § 3 ¢

F&t (x,':) - F(I,tA);a; ﬁt (z,f) - -} f&,? (x./:)-t:\(.r. (X.IJ)}

= P&x) (2. 8)
133, AT 3 i, A 69 1=

Lig Qs (x:p) = Ve (%,p) (2 7)
k;s’)ﬁ"/li%<£tt\"l"?3° X T,

4



85

Le= ph+2p = (pr g){F(?‘;"A)‘*F(I,—A)}%

+F(x,?A)a—;£ F(l,té)ga;) (2-10)

Vi (x,p)= 1{ p+ ¥- F(=x, Fa) 39; } P(x), (2.1)

7 AL R, (2.9) aﬁén; G.,,_M flﬂg;(gm“ <
’!I:(t (x,f?)-‘-fdla Gt (1:3;”)”& (y.p) (2.12)

t%(:to\"'(-'i 30 ::-(‘.

Lz Ge (x,y;r)z 8(1—5). (2.13)

A (2.3), (2.4) vAKTw3 F(x,tn) 17 X o — -RPA# 2
H30 5, %G Les, BEREAILLIL 30 vH3,
EFE, 2=1 o3HhARe A% 1 9 hR v ins o x, Rikeyrl,
st Eow g,

(i) A=1 a5,

Li+ = —2m(/’+%)o€+) (2.14)

4 T, Lo dAMRBBRTLMERE $234 9 033,

B 5 2 _
L-g- - Zs—; -+ (b—-Z) az Q,, (2.'5)

7



86

N
PE+vp
a= 16
2m(pr L) (2.16)
b= Fzﬂ: -y (2.19)
i, T8 xa o sy,
pr¥
L= S—— % (2.78)
E#g-)\( ke,
(i) o< a1 233 %,
Ly= m(a—1) Ly (2.19)
cdy. L, cABKTMAE §213 8% 5,
1 \
Le = 1(’—1)5%:,_ t fc-(a.fbﬂ)x}% ~ab
(2.20)
TH 3, 1T
1 .
{“(f"“z_‘ )"‘A\/(f“ﬁ) (P-f’-—) j
(2.21) ’

A= ———r
m (4%-1)

(2.22)

FJ::"ZX(“ii‘;}Zii"i). (2.23)

&

A Y
= — = i— (r+-—2-_-)—A\l (r—r+)(r~r—) },



87

a, boBRad =h 345 @R 523 o,
LCUrQQ(Z BERLITIPHad 1 Riemann @ E-Ra & ) 12454

§3(@2)
. . 2 (6t6_)
J(f-fu) (F"f") =Jlr—f+l-lf—f-l e (2 28)
:q&bl:/%;\z‘?}*—,lq P+P

Bia. pwika Ao r i3

33, EfteWd, 3 /

C= —— + 4 (2-25) 2

m (a+4) TN z | Riemann 0

+dH B,
Cii) a> 1a35A ¢, X ( 2.19) , (2.20) aftfi= 5 3,

b, c o Pt B v vH 3 o, AUENE 53,

Pe= (-2t 1- L) (2.24)

f,i, T, % | Riemann ME :Vﬁ (2.24) —(.'Fﬁliy 5F%; 6+t 12

a ]

B3a &)=}, P

SR1=, Greew PHELE 2 1

La HhRES G Tke 3, /9.' .
P- ﬁP«vr 0

TAEA (2.3)0 5 #]3 2 ¢
@, Wba, &3y AN —

M3 % | Riemann



88

Bxde, 1203 T RAe%u, to) feFeido. %
2 BBINA . AW e a A v

(1) Aa=1 a3fph, D <X L0

(i) 0<a<1a3fAh, 0<x<1;

i) Aa>1 asgpA, —w< <O,
va 3, REREcH T 3e5REAIMK YT 2 0 A
P Vataligite 2 afBRYPBRA L T & uFRTU A B 0 b,
S G abfHen, ERRAABS = zFRA T 3, o,
ut(x,r) ~7¥ ¢ 3iﬁ,%%f‘j’t v T uzfx,r) 1% £ Fea AR
b w1 A vps cerERFs, T us, fAM3
K(remvayuru- 7 R0 % /ﬁ?’y?ﬂﬂii P(xg) o BATFIE1:7F | TFRE
INTwd o s vhd,

Green PEECE BiX67 ko tH ¢ ),

(1) a=4 a3hph,

o sinm)" (@) (I~b) b-! -3
Ge (6, y3p) = = G m ST e

M(a,b,28) U(a,b,3)

U(a)‘b)z) M(al b: S)
[085 3 B<o ]

o
! [0Sz < s<oo ]

(2.27)

ts
I
o



89

z= Ptz 5= P22y
2 VA
vHhy. ¥, M(ab,=z), U(a.b.z} 1 [y U =0 o
25032 %RETEH 30 7], 20 G MEa B2

Aw 2, Loplac A ERLIT2, U (. )TB 5 3 1k

= 3, Green K&l30 1%, =-n (m=0,4,---. ) 1= & n
T —cRo FREFE, F(l~b)a AR 1&. smwb o & 733K
LA ) a Vi o T2 F o, a..—.'—m. z;zar«»@ai-
3 .,

M = - (mm+ L) = ) e (L) (2.28)

E15 3.  BPS, Greew PAEx, p=pl’ (memo,s, . )i=—

) ’
Ra PR3-, > 2, ue(xt)1x, e v iireta
B3PS 9 Fﬁﬁtt { '(%0\ 3 =k ooaNdy b B,

(i) 02 ac<1ashh

(1) Ay re)
Y3pl=—r7v (-39
G4 (x Y5p mE (A1) J J Matbel-c)r(c)

« Fla.bscva) F(a,b; atbti~c; l*J)

X

[os=x<ysd]

t F(a.b; ciy) F (a,b; atbti-c; 1-=)
[o=y=x<1]

(=2.29)



30

2o Qreew ﬂa&m

P == (£ wm) 1\/(%)‘+(wm)" (2:30)

M=0,4, --..

125 T, Riewaun P L @afE (->=) &3, ST

A=-m & 5234 avdh3, b=-n s 2motke
54 3, LaPIAw %3’%4?’%, Gf(i,ﬁ;r) T Huwu T atc
b v sw2T3F69 1238 b 4 T\ 3 = v E @ 3 v, tp#TRR el

T AT Tl H, T ux 2% v, 7 A

a9
'uct;t
AV, w(x. )3, e’ eusPBi¥kaferw 3,
(i) a> 4 a 254

| . -1 atb-< [(cob) I (a)
(Y3 p)= —7 = ) =4 .
GI+ : Y P m® (A1) J J Ma-b+1) (c)

[ (—1)—1 F(a,a-c+} ;a~b+l HEAD)
x F(a,bjesy)
<

[—«Qo <7(£J <0 ]

(*J)-& F(a,a-c+i; a=-b+i ;3")
x Fla.bse: x) (22Y)

[0 <« ysxso]

> 9 Qreen Fﬂ%l L

K = - ("Z’ + ‘WW) t\/(“Z‘)z*‘(w-"Af (2.32)
: n=0,4, -...

/2



31

mhot-—RaFEEL >, ML, u¥ 13, K= Riemann

1@ alkvdH3 o, /A:;ﬂ %,

L A= o {2 Jer ()T 5§ (2w

ABY 4 3, Riemawn H | W atkeH 3, L= A, a B¥,
e pm 13, TH8CAR o L P B r —527 3, (@4)

4 'Z""Mc_ Yy o %,

FRN (233) EiBR 3 Pty
CuE? &3 [ 92 v
THRa medhd, R P o ©

M4 Ik 4. 2§

Qreen Fﬂ%ﬁ E S

oo X _ i (men)® (a%1) + (£
w= - \ (2.34)
2m (m+1) E
M=0,41s ---.
l'l}'s‘v"l-—?Kq*'l’!E-f:")o a3 c-b=-m ¥ TG 3,
RL ? )
T ()
2 2 2 2.35)
Ay Smazle {M(M+|)}1 ¢
28303, Va 3Riewmann § |@Watkr 53, 38
Vn< po T HY 1M, Lwlaaé‘?ifkaqs €,
Sty o Moy a G T TR, oEARESE, w9 FAs e
&
2533, B, ustxt) z, e, e vns

3



92

t R
PA%EX o Fo v et” w5 PR Poovd praz p o

TR U4 ety W YT, T3,

§3 Rk
wreag 5E o s , BE Mz E P(x) a k= > v 2 a3,

vwih Y 3 eniticak slmMg devw v ) 2y, BPS /“(7:)

Vd

{n4o)
NERZ 2RI e, FR STOLIMIBHT WG, tafe 3

Ko—ew—aov‘w A3 (2.6)vdER ﬁ'% ?’(x) =2 © it FEYT=
‘)‘L3#\!3“({Mllf%illv\‘(urj\))’ /u‘.::,'l‘);l?.,%

o
| Riewamn e 5 2 Ricwmaun @A o b § |,  un =0 (nto)

ALy 15y ETW 5}% = > 2 &k, Afla iR va 3,
B 467 o rBRAPASLa 5T B % e 5le BARA = IREG I 2 x
T LTz Th, T a | - }FFE. k‘??{,/}}‘(:‘%ﬂl?’:{‘%l:

™

o TRABR I x> et e, fom KBRS IpERIR
s p A -NAOK=BER I X RaREL 53,

Y

L BR

LV S et

L4141 P De Ke”wr- and.  W. Hevsthowke , 4w Sywernaelico

(L. A. Pacawtt and C. Vidal , Spriser, Bealiw,939),
/



93
[2] S. Kabaskima awst T. Kawnkufo , Phys. Lelb. 7oA
378 (1979).
[31#EEs 24 -XE "aiRAKIEFTHTE, (AP
iNadx 3 10, B A, + 9830 )
L43 W. HMH.m/;e avst M. Makek- Massaer , 2. Physrk
B2¢ 307 (1926).
[ 5] A Schewzle oawat H. Brawd, PIUJ,A.Lwt. Ab9
313 (1939).
[ 6] K Kitahowa, W. Hovsthewke amd R. Lefever,
PL7A. Lot 704 379 (1979). :
(71 2cBAer, 7% § B | ZRe2ASrrsfoPrif R 24
367 /83 (1171%). |
[ 8] G.C. Papanicebare , Bukl. Omer. Wath. Soc.
&l 330 (1975).
LT) M Abramowitz awt I. A ..Yegowo, Hawa ook of
Mattowalical fFunclbions ( Dover, News YorR 1768).

z_/?



