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88-902-02 ,siy inx'b 'text ,ziqppit dwihnznl zeixnep zehiyr"yz 'a xhqnq ,'` ren ogan.ivge miizry :ogand onf.qik aygnae xfr xneg lka ynzydl xzen.daeyz lk ahid wnpl yi .deey zel`yd lk ewipihqkehqd dpzynd m`y gked ,Y (t) = e−atX(t) xear ehi` ly dnla yeniy ii lr (`) .1q"nd z` miiwn X(t)
dX = a X dt + b dW if` ,mireaw md a, b xy`k

X(t) = X(0)eat + b

∫

t

0
ea(t−s)dW (s)miq"nd zkxrn z` miniiwn X, Y miihqkehqd mipzynd (a)

dX = Y dt + λ dW

dY = (−2X − 3Y ) dt + µ dWmitexivl miq"n zaizk ii lr .mireaw md λ, µ xy`k
Z1 = X +

1

2
Y , Z2 = X + Y.zkxrnd ly oexztd z` `vn? 'a sirqa zkxrnd oexztl dniiexn-xliie` zhiy `id dn (b)miniiwn , i = 1, . . . , 30 ,Si(t) mipzynd xy`k ∑30

i=1 Si(t) `ed zeipn 30 ly lq ly jxrd .2ze`eeynd z`
dSi = Si (rdt + σidW + ηidVi) , i = 1, . . . , 30

W, V1, . . . , V30 -e ,σi -l qgia ohw ηi mr ,mipezp mireaw mlek r, σ1, . . . , σ30, η1, . . . , η30 o`kztzeynd zeizepzd z` bviin σidW xai`d) .miihxphq miielz izla xpie ikildz md( .i dipn ly ziegiid zeizepzd z` bviin ηidVi xai`de ,zeipnd lyjx ok zeyrl ozipy rved .t = T onfa lqd jxr lr zqqeand diivte` xgnzl mivexd`eeynd z` miiwnd S dxwa dpzyn
dS = S(rdt + ΣdW ).Σ reawd ly dni`zn dxiga xear? Σ z` xegal rivn ziid ji` (`).dxwad dpzyna miynzyn ji` ,dxvwa ,xaqd (a)dxigady weal ozip ji` ? dxwad dpzyna yeniyd zeliri z` weal ozip ji` (b)? dxiaq dzid Σ ly



d`eeynd xear oeqlewip-wpxw zhiy z` aezk .3
ut = uxx − au , 0 < x < 1 , t > 0 dty i`pz mr

ux(0, t) = b , u(1, t) = c .mwzdl ik xeztl yiy ze`eeynd z` gqpl yi .mipezp miiaeig mireaw md a, b, c o`k.ze`eeynd z` mixzet lreta ji` dl`yl qgiizdl jxev oi` ,onfadaivi `id oeqlewip-wpxw zhiyy wea ,zeaivi zwial oniep-oee zhiya yeniy ii lr.onfa rvd lr i`pz mey ila ,ef diral:alhna ew rhw aezk .4-wpxw zhiy zxfra dpezpd d`eeynd z` xeztl xnelk ,3 dl`ya dirad z` xeztl e`dlgzd i`pze ,mipezpd dtyd i`pz mr ,oeqlewip
u(x, 0) = c + b(x − 1)ly mitxbd z` xiivz zipkezd .a, b, c ly mikxr mipezpy gipdl ozip

u(x, 0), u(x, 0.25), u(x, 0.5), u(x, 0.75), u(x, 1)divlxewd z` , Σ ly mipey mikxr xear ,weal ,2 dl`yl zihpeelxd divlenq zeyrl e`jxrd lr hilgdl ik ,T onfa S dxwad dpzyn ly jxrde T onfa lqd ly jxrd oiazipkezd . r, σ1, . . . , σ30, η1, . . . , η30 mixhnxtl mikxr mipezpy gipdl ozip .Σ ly mi`znd.Σ ly divwpetk divlxewd ly mikxr ly sxb xiivzziytegd dtyd ziira z` xeztl mivex .5
ut = uxx + x 0 < x < s(t) , t > 0

ux(0, t) = 2

u(s(t), t) = ux(s(t), t) = 0

u(x, 0) = (x − 1)2 , s(0) = 1 mipzynd ztlgd ii lr
{

x = ys(τ)
t = τz` xeztl ozip ji` dxvwa xaqde 0 < y < 1 reawd megzd lr diirak diirad z` gqp.xliie` zhiy mr dygd diirad!dglvda


