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dW1(t)`ll) zyxetn dgqep `vn W1W2 divwpetl inin-axd ehi` ly dnla yeniy ii lr (`)? A1(T ) + A2(T ) ly zepeyde zlgezd mdn .A1(T ) + A2(T ) -l (milxbhp`? A1(T ) ly zepeyde zlgezd idn (a). cov(A1, A2) z` `vn ,minewd mitirqd ipy ly ze`vezd jezn (b)
10% dlr mb qiqad qkp ,T yenind onfl r ,m` P reaw lenb mr divte` xeknl ipevxa .2qkp xigny gipdl ozip .(jxr zxqg `id divte`d zxg`) igkepd exignn 10% xi mbely zlgezd z` aygl Matlab zipkez aezk .r, s mixhnxt mr GBM z` miiwn qiqad.miihpeelxd mixhnxtd lk ozpda ,efk divte`n geexd
E[X] z` `evnl miqpn m` .(dxwa dpyzn) control variable byend z` ,dxvwa ,xaqd .3
control variable -a yeniy ii lr zepeyd z` ixedl ozip dnka ,elxw dhpen zhiy ii lr-a yeniy ly ze`nbe izy zegtl oz ? zi`k cov(X, Y ) z` aygl ly zelrd m`d ? Y.zeivte` ixign aeyiga control variables? inin-axd Feynman-Kac zgqep idn (`) .4xignd z` lawl ik xeztl yi ziwlg zil`ivpxt d`eeyn dfi` ,Feynman-Kac itl (a)-ynd z` miniiwn , S1, S2 ,odly mixigndy ,zeipn izy lr zqqeand divte` lyzeihqkehqd zeil`ivpxtd ze`ee

dS1 = S1 (rdt + σ1dW1)

dS2 = S2 (rdt + σ2dW1 + ηdW2).miielz izla xpiee ikildz md W1(t), W2(t) -e mireaw md r, σ1, σ2, η o`k`ed T yenind onfa dpnn geexdy divte` xear (b)
max(S1(T ) − K1, S2(T ) − K2)i`pze dlgzdd i`pz mdn ,(geex oi` zxg`) S2(T ) > K2 mbe S1(T ) > K1 mb m`? mewd sirqa zazky ziwlgd zil`ivpxtd d`eeynl miihpeelxd dtyd



ziwlgd zil`ivpxtd d`eeynd oexztl xliie` zhiy idn (`) .5
ut = uxx + uyy , 0 < x, y < 1 , t > 0dtyd ii`pz z` zniiwn u(x, y, t) xy`k

u(0, y, t) = u(1, y, t) = u(x, 0, t) = u(x, 1, t) = 0? drei divwpet f mr u(x, y, 0) = f(x, y) dlgzdd i`pze
u(0, y, t) = g(y) i`pz yi u(0, y, t) = 0 i`pzd mewna m` dhiyd z` zepyl yi ji` (a)? g(0) = g(1) = 0 mr dpezp divwpet `id g(y) xy`k!dglvda


