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oABSTRACT o

This research studies the filtration of dissipative random process of second degree and
centered, applied on the filer’s input , and affected before that moment by white noise of
the second degree from several sources not related to it , through approximation of it given
in optimal value which gets calculated using Green function. This problem is solved by
calculating that value using orthogonal concept in Hilbert Space. We have been obtained
using it an Fredholm integral equation of the first kind and the unknown function is Green
function, and it is solved by calculation inverse operator using integral operator which
spectrum is gathered in point zero.

Keywords: Filtration, Dissipative Random Process, Integral Equation, Green Function,
Inverse Operator.
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