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dW (s)zil`ivpxtd d`eeynd z` miiwn S(t) xy`k E[S(T )] z` aygl Matlab zipkez aezk .2zihqkehqd
dS = S(rdt + σdW1)

dσ = −(σ − ζ)dt + ασdW2

W1(t), W2(t) .mirei mireaw md r, ζ, α -e ,miihqkehq mipzyn md σ(t) mbe S(t) mb o`k.mipezp md σ(0) -e S(0) mby gipdl yi .miielz-izla xpiee ikildz mddhiy ly zeaiygd z`e ,(the Brownian bridge) ipe`xad xybd df dn ,dxvwa ,xaqd .3dtewz jyn qkp ly ilniqwnd xignd lr ielz odly lenbdy zeivte` ixign aeyiga efd`eeynd z` miiwn S(t) ihqkehqd dpzynd m` .(meqgn mr zeivte` llek) zniieqn
dS = S(rdt + σdW )oi`e ,t1 < t2 xear S(t2) z`e S(t1) z` mireie ,xpiee jildz W (t) -e mireaw r, σ x`ykmikxr zepal ipe`xad xyba miynzyn ji` ,t1 < t < t2 xear S(t) ly mikxr miizpia? dl`kzeiwlg zeil`ivpxt ze`eeyn oexztl xliie` zhiy ly zepexqgde zepexzid md dn .4wlgl qgizdl yi ? Crank-Nicolson zhiy ly zepexqgde zepexzid md dne zeileaxt.zehiyd oia zeeydl ik 5-e 4 milibxza mzlawy ze`vezd ly



diirad oexztl xliie` zhiy z` aezk .5
ut = uxx + b(t)ux , 0 < x < 1 , t > 0 dlgzd i`pz mr

u(x, 0) = f(x) , 0 ≤ x ≤ 1 dty i`pze
u(0, t) = a , u(1, t) = 0 , ux(1, t) = −b(t)`id b(t) -e ,f(1) = 0 ,f(0) = a mr ,dpezp divwpet `id f(x) ,iaeig reaw `ed a o`k? xliie` zhiya b(t) z` mi`ven ji` .`evnl yiy drei `l divwpet!dglvda


