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We studied the identification problem of a random function from the system of its
stochastic Fourier coefficients (SFC in abbr.). We note that SFCs are determined in accordance with the
choice of orthonormal basis and stochastic integrals employed to construct SFCs.

IT we employ the system of trigonometric functions and Skorokhod integral to construct SFCs, then we
obtained an affirmative answer to the identification problem and found a concrete procedure to
reconstruct a random function from its SFCs with the aid of Brownian motion under some conditions on a
random function.

IT we employ the system of trigonometric functions or Haar functions and Ogawa integral to construct
SFCs, then we also obtained an affirmative answer to the identification problem and found a concrete
procedure to reconstruct a random function only from its SFCs without the aid of Brownian motion under
some conditions on a random function.
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