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Ñ ðàçâèòèåì òåîðèè ñòîõàñòè÷åñêèõ äèôôåðåíöèàëüíûõ óðàâíåíèé (ÑÄÓ) íà÷àë
ïîÿâëÿòüñÿ èíòåðåñ ê çàäà÷àì íàõîæäåíèÿ ñèììåòðèéíûõ ñâîéñòâ ÑÄÓ, ýòîìó íàïðàâ-
ëåíèþ èññëåäîâàíèé ïîñâÿùåíû, íàïðèìåð, ðàáîòû [1],[2].

Ðàññìàòðèâàåòñÿ ÑÄÓ âèäà

ξ(t) − ξ(0) =

∫ t

0

σ(s, ξ(s)) ∗ dW (s) +

∫ t

0

b(s, ξ(s))ds, (1)

ãäå ñòîõàñòè÷åñêèé èíòåãðàë åñòü èíòåãðàë Ñòðàòîíîâè÷à. Äëÿ îïðåäåëåííîñòè, áóäåì
ñ÷èòàòü, ÷òî âûïîëíåíû âñå óñëîâèÿ ñóùåñòâîâàíèÿ è åäèíñòâåííîñòè ñèëüíîãî ðåøåíèÿ
óðàâíåíèÿ (1).

Çàäà÷à çàêëþ÷àåòñÿ â íàõîæäåíèé äîïóñêàåìûõ ïðåîáðàçîâàíèé ξ̄(t) = φ(t, ξ(t)),
t̄ = H(t, ξ(t)) â òîì ñìûñëå, ÷òî, åñëè ïàðà (ξ(t),W (t)) ÿâëÿåòñÿ ñëàáûì ðåøåíèåì óðàâ-
íåíèÿ (1), òî

(
ξ̄(t̄), W̄ (t̄)

)
� äðóãîå ñëàáîå ðåøåíèå.

Îêàçàëîñü, åñëè â êà÷åñòâå t̄ âûáðàòü ñëó÷àéíóþ çàìåíó âðåìåíè êàê îáðàòíóþ
ôóíêöèþ ê ôóíêöèè β(t) =

∫ t

0
η2(s)ds (ïîäðîáíî â [3]), òî äîïóñêàåìîå ïðåîáðàçîâà-

íèå çàâèñèìîé ïåðåìåííîé ξ̄(t) = φ(t, ξ(t)) ìîæíî íàéòè èç ñòîõàñòè÷åñêîãî äèôôåðåí-
öèàëüíîãî óðàâíåíèÿ

dξ̄(t) = σ(β(t), ξ̄(t))η(t)σ−1(t, ξ(t)) ∗ dξ(t)+

+
[
b(β(t), ξ̄(t))η2(t) − σ(β(t), ξ̄(t))(b(β(t), ξ̄(t))σ−1(t, ξ(t)))η(t)

]
dt,

êîòîðîå â îïðåäåëåííûõ ñëó÷àÿõ óäàåòñÿ ðåøèòü àíàëèòè÷åñêèìè ìåòîäàìè.
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