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miq"
nd z` miniiwn X(t), Y (t) miihqkehqd mikildzd .1

dX = Y dt+ σdW1

dY = −Xdt+ σdW2

xfrd .ρ divlxew mr xpie ikildz md W1,W2 -e Y (0) = 0 ,X(0) = 1 ,σ = 0.25 xy`k

-l o
ne` `evnl elxw-dhpen zhiye dniexn-xliie` zhiya

C(ρ) = E[X(2)2 + Y (2)2]

C(ρ) -l o
ne`d ly sxb (2) ,C(−0.3), C(0), C(0.3) -l miixtqn mip
ne` (1) zzl yi

.ρ ly divwpetk o
ne`a zihqkehqd zerhd ly ly sxb (3)-e ρ ly divwpetk



q"
nd z` miiwn dipn ly S(t) xignd .2

dS = S

(

rdt+
σdW

1 + αS2

)

xignl mip
ne` `vn .S(0) = 1 `ed meid xignd .r = 0.06, σ = 0.2, α = 0.04 xy`k

:ze`ad zeivte`d yely ly obedd

.T = 1 ,K = 1 zgwl yi .T onfa (S(T )−K)+ `ed ely lenbzdy ,libx call ziivte` (`)

-e T = 1 ,K = 1 zgwl yi .T onfa (Sm −K)+ `ed ely lenbzdy , max ziivte` (a)

Sm = max0≤t≤TS(t)

T = 1 ,K = 1 zgwl yi .T onfa (S −K)+ `ed ely lenbzdy ,zih`iq` diivte` (b)

-e

S =
1

T

∫

T

0

S(t)dt



dirad z` xezt .3

ut = κuxx − λu , 0 < x < 1 , t > 0

dlgzd i`pz zgwl yi .κ = 2, λ = 2 xy`k

u(x, 0) = x2

dty ii`pze

ux(0, t) = 0 , u(1, t) = 1

-e u(0, 1) ly miixnep mikxr zzle ,t = 1 xeare t = 0.5 xear oexztd ly sxb xiivl yi

.wei
 zextq 3-l u(0.8, 1)


