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zihqkehqd zil`ivpxtd d`eeynd z` miiwn X(t) ihqkehqd jildzd .1

dX = aX(2−X)dt+ σdW

aygl jxev yi .X(0) = 0 -e

p(T ) = P (max0<t<TX(t) < 1).

(.miiaeig mireaw T -e σ ,a)

zxbqna da ynzyn ziid ji` xaqde ,X(t) jildzl dniexn xliie` zhiy z` aezk (`)

.miieqn T -l p(T ) z` `evnl elxw-dhpen zhiy

mixhnxtd (-n g` lk) ly zxei divwpet e` dler divwpet `id p(T ) jzrl m`d (a)

? a, σ, T

? p(T ) aeyiga zerhd zexewn md dn (b)

aeyigd lr rityi df ji` dX = −2a log(1−X)dt+σdW -l q"nd z` mipyn m` ()

( .X ≥ 1 m` xben epi` log(1−X) -y al miy) ?

zixhne`b zipe`xa drepz itl bdpzn miieqn qkp ly S(t) xignd .2

. dS = S(rdt+ σdW )

,dfegd wifgnl mlyl dfeg `ed B ≥ S(0) meqgne T oerxt onf mr "miiqtn `l" dfeg

mekqd z` e` ,max0<t<TS(t) ≤ B mbe S(T ) ≥ S(0) mb m` S(T ) mekqd z` ,T onfa

.zxg` S(0)

xaqd ? B = S(0) m` jxrd edn .B mr dler df dfeg ly (igkepd) jxrd dnl xaqd (`)

xign mr call ziivte` ly jxrd ere S(0) exp(−rT ) `ed jxrd leb B -l dnl

.S(0) yeinin

oi` .B -e T ,σ ,r ly mipezp mikxrl ,dfegd jxr ly aeyig dyer ziid ji` xaqd (a)

zaizka miihpeelxd milewiyd lk z` xiaqdl yi la` ,yxetn Matlab ew aezkl
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dirad oexztl Crank Nicolson zhiy z`e xliie` zhiy z` dxvwa xaqd .3

ut = uxx + (2 + sin x)ux , 0 < x < 2π, t > 0

.mirei md u(2π, t) -e u(0, t) -y dgpda xnelk ,dlkixi i`pz mr

-y oezp xnelk ,"miixefgn dty i`pz" miniiwy mirei dlkixi ip`z mewna m`

lwlwn df dnle ? xliie` zhiya zepyl jixv dn ,ux(0, t) = ux(2π, t) -e u(0, t) = u(2π, t)
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!dglvda


