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88-636 ziqppit dwihnznl zeixnep zehiy

zeihqkehq zeil`ivpxt ze`eeyn ly divleniq ,ihqkehq oeayg - 2 milibxz

f(X, t) -e ,dX = a(X, t)dt+ b(X, t)dW d`eeynd z` miiwnd ehi` jildz `ed X(t) .1

uipaiil weg miiw m`d .t -e X ly zeivwpet izy od g(X, t) -e

? d(fg) = fdg + gdf

ltk ly zxfbpl dne dgqep mb `vn .ltk ly zxfbpl mi`znd wegd z` `vn ,`l m`

. n = 2, 3, 4, . . . ,d(W n) z` `evnl z`vny dgqepa xfrde ,xzei e` zeivwpet yely ly

lxbhpi`d z` `evnl ehi` ly dnla xfrd .2

∫

t

0

W (s)ndW (s) , n = 1, 2, . . . .

z` `evnl df xywa xfrd .E[W (t)n−1] -e E[W (t)n+1] oia xyw `evnl d`veza xfrd

(.n = 1, 2, 3, . . . lkl E[W (t)2n] z` mb - dvexy inle) .E[W (t)6] z`e E[W (t)4]

d`eeynd ly oexztdy xeriya epgked .3

dS

S
= rdt+ sdW (t)

`ed

S(t) = S(0) exp
((

r − 1

2
s2

)

t + sW (t)
)

`vn .s2t zepeye (r− 1

2
s2)t zlgez mr zilnxep bltzn X xy`k , S(t) = S(0)eX ,xnelk

(."zilnxepbel" zebltzd z`xwp S(t) ly zebltzdd) .S(t) ly zepeyd z`e zlgezd z`

.S(t) ≥ µ -y zexazqdd z` `vn ,µ `id S(t) ly zlgezd m`

zihqkehqd zil`ivpxtd d`eeynl .4

dX = X(1−X)dt+ σdW

-a ligznd X(t) lelqny zexazqdl one` `vn ,0.6 -l 0.1 oia reaw `ed σ xy`k

|X| ly jxrd `edy izn m` xazd lelqny reawl ozip .t = 10 iptl xazi X(0) = 0.5
zeyrl ulnen) σ ly mipey mikxr xear zexazdd zexazqd z` `evnl yi .10 lr dler

(.σ ly divwpetk sxb

xzetX(t) xy`k ,E[X(2)] z` `evnl elxw-dhpen zhiye dniexn-xliie` zhiya ynzyd .5

zihqkehqd zil`ivpxtd d`eeynd z`

dX = α(a−X)dt+ s
√
XdW

mr

a = 5 , α = 1 , s = 0.3 , X(0) = 1 .

.zihqkehqd zerhl one` zzle ,milelqn 10, 000 ly dnib mr , h = 0.1 -a ynyzdl yi

lka milelqn 100, 000 zegtl mre 0.3 -e 0.1 oia h ly mipey mikxr mr ieqipd lr xefg

zelzd z` `vn .(zihqipinxhd zerhl qgia dphw `id zihqkehqd zerhdy jk) ieqip

.h lr d`ibyd ly



rvenna dlri zniieqn diipn ly xignd zeaexwd mipyd yngay zayeg jly dxag .6

drwyd zeipin drivn `id .5% lr zner weya ziaixd .10% qepin-qelt ,dpya 15%
f` ,75% -a xignd dlri zeaexwd mipyd 5 jyna m`e ,eiykr zeipnd z` zepwl :efk

seqa xeknl ,mipy yng jez 75% ly rid byei `l m` .wpaa sqkd z` riwydle xeknl

.dtewzd

d`eeynd z` zniiwn diipnd xigny dgpdd ii lr

dS

S
= 0.15dt+ 0.1dW (t)

ii lr) `vn , Me0.05T -l lbi mipy T ly dtewzl wpaa rwyend M sqk mekqe

zlgezd len deeyd .drwyddn geexd ly owzd ziihq z`e zlgezd z` (divleniq

ze`gqepa ynzydl yi) mipy yng ly dtewzl miriwyn mr geexd ly owzd ziihqe

.(3 dl`y ly

?"daeh" xzei zeipin lr aeygl leki dz` m`d ?dxagl ibdl rivn dz` dn

!dglvda


