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zihqkehqd

dX = X(X2 − 4)dt+
1
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√

|X|dW

P(X(3) > 0) z` `evnl mewd sirqdn zehiyd zg`a ynzyn ziid ji` xaqd (a)

.X(0) = 0.3 ozpda

ze`vez izlaw zeivleniqM = 100, 000 mr dniexn-xliie` zhiy z` izlrtd xy`k (b)

:oldlk

[0, 3] -a mirhw-zz xtqn zexazqdl one` zihqkeq zerh

100 0.6810 0.0015
200 0.6916 0.0015
400 0.7011 0.0014
800 0.7022 0.0014

:ze`vez izlaw oiihylin zhiy mr xa eze` iziyr xy`k

[0, 3] -a mirhw-zz xtqn zexazqdl one` zihqkeq zerh

100 0.6903 0.0015
200 0.6979 0.0015
400 0.7017 0.0014
800 0.7010 0.0014

? xzei zeaeh ze`vez dpzp dhiy dfi` reawl ozip m`d

ze`eeynd z` miniiwnd S1(t), S2(t) mixign yi zeipn izyl .2

dS1 = S1(rdt+ σ1dW1)

dS2 = S2(rdt+ σ2dW2)

xgnzl mivex .miielz izla xpie ikildz md W1,W2 -e miiaeig mireaw md r, σ1, σ2 xy`k
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? (`) sirqa divleniqd z` xtyl (a) sirqn daerd z` lvpl ozip ji` (b)
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f(x+ h)− 3f(x) + 3f(x− h)− f(x− 2h)

h3

mbe

f(x+ 2h)− 3f(x+ h) + 3f(x)− f(x− h)
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divwpetly gipdl ozip) ?el` ze`gqepa zerhd leb xq edn .f ′′′(x) -l miaexiw md

(.xq lkl xeliih gezit yi f(x)

diirad z` xeztl mivex m` (a)

ut = uxxx , 0 < x < 1, t > 0

u(1, t) = 0 ,ux(0, t) = 0 ,u(0, t) = 1 dty i`pze u(x, 0) = cos πx
2
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dxeva xlie` zhiya ynyzdl sir dnl

ui,j+1 = ui,j +
k

h3
(ui+1,j − 3ui,j + 3ui−1,j − ui−2,j)

dxeva `le

? ui,j+1 = ui,j +
k
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(ui+2,j − 3ui+1,j + 3ui,j − ui−1,j)

`ed ui,j -e t oeeika rvd leb z` onqn k ,x oeeika rvd leb z` onqn h libxk)

( .j ≥ 0 ,0 ≤ i ≤ N = 1
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