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Multi-Point Distributed Random Variables and
Stability Region for the Realized Exact Solution

of a Linear Stochastic Differential Equation

Yuji ISHIMORI

Department of Liberal Arts and Sciences, Faculty of Engineering

Summary
We construct (n + 1)-point distributed random variable such that it has the s—th moment (s = 2,4,--- ,2n)
which is equal to that of the Gaussian random variable and study the stability region for the realized exact
solution of a linear stochastic differential equation.
Key Words: stochastic differential equation, multi-point random variable, moment, Gaussin random variable,

stability region, realized exact solution





