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!dglvda

q"nd z` miiwn qkp ly S(t) xignd .1

dS = S

(

rdt+ adW1 +
b dW2

1 + cS2

)

-a xfrd .miielz izla xpie ikildz md W1,W2 -e miiaeig mireaw md r, a, b, c xy`k

l one` `vn ,xnelk .df qkp lr call ziivte` ly xignd ly divleniq zeyrl Matlab

. E
[

e−rTmax(S(T )−K, 0)
]

mikxrl zeaeyz `evnle S(0) = 1, r = 0.1, a = 0.3, b = 0.3, T = 1, K = 1.1 zgwl yi

! zeierhl mipne` zzl gkyz l` .(!sxb xiiv) 1 -l 0 oia c ly

miq"nd z` miniiwn miqkp ipy ly S1(t), S2(t) mixignd .2

dS1 = S1(rdt+ σ11dW1 + σ12dW2)

dS2 = S2(rdt+ σ21dW1 + σ22dW2)

dfeg .S1(0) = S2(0) = 1 -e ,σ22 = 0.4 ,σ21 = 0.1 ,σ12 = 0.2 ,σ11 = 0.3 ,r = 0.1 xy`k

onfl r m` T = 1 onfa S1(T ) + S2(T ) miqkpd ipy ly llekd jxrd z` mlyn miieqn

zxg`) .B2 = 1.1 meqgnl zgzn x`yp S2(t) -e ,B1 = 0.9 meqgnd lrn x`yp S1(t) df

.zerhl one` zzl gkyz l` .divte`d ly igkepd jxrl one` `vn (.0 znlyn divte`d

.yi m` ,divte`d ly jxra iepiyd z` xaqd ? σ21 = −0.1 ,σ12 = −0.4 m` dn

g"nd z` xezt .3

ut = uxx + (1 + sin x) ux , 0 < x < 2π , t > 0

z` x`zl yi .u(x, 0) = sin x dlgzd i`pze u(0, t) = u(2π, t) = 0 dty i`pz mr

jxrd z` ,wei zextq 4 -l ,`evnl yi .2 r 0 -n lb t xy`k u(x, t) divwpeta miiepiyd

.x lkl u(x, t) ≤ 0 exeary t ly xzeia jenpd


