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

dX = aX(2−X)dt+ σdW , X(0) = 0

. p = P (max0<t<1X(t) < 1) aygl jxev yi .miiaeig mireaw md a, σ xy`k

(!sxb xiiv) a ly divwpetk p z` `vn , σ = 0.1 ozpda (`)

(!sxb xiiv) σ ly divwpetk p z` `vn , a = 0.1 ozpda (a)



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

dS = S(0.1dt+ 0.5dW )

onfa ,dfegd wifgnl mlyl dfeg `ed B meqgn mr "miiqtn `l" dfeg .S(0) = 1 -e

1 mekqd z` e` ,max0<t<1S(t) ≤ B mbe S(1) ≥ S(0) mb m` S(1) mekqd z` ,t = 1
.B = 2.2 -e B = 2.0 ,B = 1.7 mixwna df dfeg ly igkepd jxrl mipne` `vn .zxg`

? 1 didi dfegd jxry mivex m` zgwl yi B dfi`
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uxx , −1 < x < 1 , 0 < t < 2

xiivl yi .u(x, 0) = 1

8
(x + 1)3 dlgzd i`pze u(1, t) = 1 ,u(−1, t) = 0 dty i`pz mr

-e |u(x, 1) − 1

2
(x + 1)| ly miilniqwnd mikxrd z` oiivle u(x, 2) -e u(x, 1) ly mitxb

|u(x, 2)− 1
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