Kongepenuyua «/lomonocos 2012»

Cekiunga «MareMaTnka 1 MexXaHUKa»

CaoiicTBa pemeHnii croxactTudeckux auddepeHnnaabHbIX YPaBHEHUI CO
ciay4daitubiMu kKo3ddunmunenramu, HesummumeBoit auddy3ueit u ¢
IMyaCCOHOBCKOII MepPOoii 1 MX MPUMEHEHNE B 33/Ia4aX aKTyapHOil u (PMHAHCOBOI
MaTeMAaTUKH
3ybuenro Baadumup Ilemposuy
Acnupanm
Kuesckuti Hauyuonarvuut Ynusepcumem umenu Tapaca Illesuenxo, , Kues, Yxpauna
E-mail: v_zubchenkoQukr.net

Uccnenyem croxactuydeckoe jJuddepeHimaibioe ypaBHeHHe

X(¢) :C(t)+/0 a(X(s))ds+/O g(X(s)) dW (s)+

+/Ot/Rq1(X(s),y)ﬁ(ds,dy)+/0t /qu(X(s%y)u(ds,dy),

rie ¢ : Q x Rt — R - caywaiineii npomecc; W — BHHEPOBCKHIT NPOIECC; V — Iyacco-
HOBCcKasi Mepa, Ev(dt,dy) = Il(dy)dt, v(dt,dy) = v(dt,dy) — II(dy)dt — nenrpupoBaHHas
IIyaCCOHOBCKasl Mepa; (i — HEIleHTPUPOBaHHAs yacCOHOBCKasi Mepa, Eu(dt, dy) = m(dy)dt.
Kosdbdunuentsr a(x), g(z), ¢1(z,y), g2(x,y) — cayqaitusie GyHkmmn.

JlokazaHO CyIIecTBOBAHUE M €IUHCTBEHHOCTDL DPellieHusd JaHHoro ypasuenus. Hccieno-
BaHBI CBOWCTBA PEIeHns ypaBHEHUs] TAKOTO TUIIA, OIeHeHa BEPOSTHOCTH BHIXO/A PENIeHud
Ha OTPHUIATENBHYIO MOJIYOCh, IPUBEIEHBl YCJIOBUS, IPU KOTOPBIX pellleHne ypaBHEeHUs HeOT-
punaresibHo. V3ydeHo rpaHHMYHOE TOBEJIEHHE HHTErpaabHOro (bYHKIHOHAJA OT peIleHus,
paccMOTpeHa CUMMETPU30BaHHAsI cXeMa Jiijlepa, HCCIeI0BaHbl ee cBoiicTBa. VccremoBanbt
TaKyKe CBOMCTBA peNIeHuil CTOXaCTU4YecKOro audepennuaibHoro ypaBHEHU, yIIpaBJise-
MOT'O BHHEPOBCKUM IIPOIECCOM, TPOOHO-OPOYHOBCKHUM JIBUYKEHUE H ITYaCCOHOBCKUMU MEPAMHU.

WNHTepec K uccaeOBaHWIO ypaBHEHWS TAKOTO THIIA BBI3BAH COBPEMEHHBIMU 33 avdaMU
AKTYapHOil M (PUHAHCOBONH MaTeMATHUKHU: XapaKTepHOH 0COOEHHOCTHIO (DYHKIMOHUPOBAHUS
OOJILITMHCTBA (PUHAHCOBBIX U CTPAXOBBIX PHIHKOB SBJISAIOTCS “TIPHIZKKU (DUHAHCOBBIX IMOKa-
3areseil (IPOIEHTHBIX CTABOK, BAJIOTHBIX KYPCOB, (DHHAHCOBBIX WHJEKCOB) B ONpe/IeJIeHHbIE
MOMeHTHI BpeMenn. CToxacTudeckas MOJIeTb MPUMEHAMA, /Il MOJETUPOBAHUS U HCCJIeI0BA-
HUS JTWHAMUAKH YKA3aHHBIX XapaKTEePUCTHUK U ONEHKH CTENeHU PUCKA MPOBOIUMON JesaTeThb-
HOCTH.



