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Àíîòàö³ÿ. Ðîçãëÿíóòî áàãàòîâèì³ðíå ð³âíÿííÿ â³äíîâëåííÿ â ìàòðè÷í³é ôîðì³. Çíàéäåíî
ð³âíÿííÿ â³äíîâëåííÿ äëÿ ïðîöåñó ç íåçàëåæíèìè ïðèðîñòàìè òà ñòàíàìè ìàðêîâñüêîãî
ïðîöåñó. Äîñë³äæåíî ôóíêö³þ â³äíîâëåííÿ. Äîâåäåíî ãðàíè÷íó òåîðåìó äëÿ ð³âíÿííÿ
â³äíîâëåííÿ.

Êëþ÷îâ³ ñëîâà: ð³âíÿííÿ â³äíîâëåííÿ, ôóíêö³ÿ â³äíîâëåííÿ, ìàðêîâñüêèé ïðîöåñ, ïðîöåñ
ç íåçàëåæíèìè ïðèðîñòàìè, ñëàáêà çá³æí³ñòü.

Ðîçãëÿíåìî ð³âíÿííÿ â³äíîâëåííÿ â ìàòðè÷í³é ôîðì³
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Îòæå, îòðèìàíî ãðàíè÷íó òåîðåìó äëÿ áàãàòîâèì³ðíîãî ð³âíÿííÿ â³äíîâ-

ëåííÿ.
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O.A. Yarova, Ya.I. Yeleyko
LIMIT THEOREM FOR MULTIDIMENSIONAL RENEWAL EQUATION

Abstract. In the paper, we consider the multidimensional renewal equation in matrix form.
The renewal equation for the process with independent increments and states of the Markov
process is found. The renewal function is investigated. The limit theorem for the renewal
equation is proved.

Keywords: renewal equation, renewal function, Markov process, process with independent
increments, weak convergence.
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