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Õîðîøî èçâåñòíûé ìåòîä õàðàêòåðèñòèê äëÿ äåòåðìèíèðîâàííûõ óðàâíåíèé â ÷àñò-
íûõ ïðîèçâîäíûõ îáîáùåí äëÿ ñòîõàñòè÷åñêèõ äèôôåðåíöèàëüíûõ óðàâíåíèé âèäà(

A(t, x) +D(t, x) ∗ Y ′(x)
)
· Ũ ′

t(t, x)+
(
B(t, x) + C(t, x) ∗W ′(t)

)
· Ũ ′

x(t, x) = 0 (1)

ñ íà÷àëüíûì óñëîâèåì Ũ(0, x) = x, ãäå t ∈ [0, T ], x ∈ [x0, X], Ũ(t, x) = U(t, x,W (t), Y (x)).
Êîýôôèöèåíòû A(t, x), B(t, x), C(t, x), D(t, x) ÿâëÿþòñÿ íåïðåðûâíûìè îãðàíè÷åííîé
âàðèàöèè, à Y (x) ∈ C[x0, X] è W (t) ∈ C[0, T ] � íåïðåðûâíûå ôóíêöèè íåîãðàíè÷åííîé
âàðèàöèè, ôîðìàëüíûå ïðîèçâîäíûå êîòîðûõ â óðàâíåíèè (1) ïîíèìàþòñÿ â ñìûñëå
ñèììåòðè÷íîãî èíòåãðàëà (ñ âåðîÿòíîñòüþ 1 ñîâïàäàþùåãî ñî ñòîõàñòè÷åñêèì èíòåãðà-
ëîì Ñòðàòîíîâè÷à â ñëó÷àå, êîãäà Y (x) è W (t) � òðàåêòîðèè ñòàíäàðòíîãî âèíåðîâ-
ñêîãî ïðîöåññà), à ñàìî óðàâíåíèå (1) � â èíòåãðàëüíîì âèäå.

Ïîêàçàíî, ÷òî ðåøåíèå äàííîé çàäà÷è ìîæíî ñâåñòè ê ðåøåíèþ ñîîòâåòñòâóþùåãî
óðàâíåíèÿ õàðàêòåðèñòèê âèäà:

B(t, η(t, x))dt+C(t, η(t, x))∗dW (t)=A(t, η(t, x))∗dη(t, x)+D(t, η(t, x))∗dY (η(t, x)) (2)

ãäå ïåðåìåííàÿ x â ðåøåíèè η(t, x) = φ(t,W (t), x) âûðàæàåò çàâèñèìîñòü îò íà÷àëüíîãî
óñëîâèÿ: φ(0,W (0), x) = x.

Âûÿñíèëîñü, ÷òî ôóíêöèÿ Ũ(t, x) = U(t, x,W (t), Y (x)), îáðàòíàÿ ïðè êàæäîì t ê
ðåøåíèþ φ(t,W (t), x) óðàâíåíèÿ (2), ÿâëÿåòñÿ ðåøåíèåì (1).

Ãëàâíîå îòëè÷èå äàííîé ðàáîòû îò ðàáîòû Þðüåâîé (ñì. [2]) çàêëþ÷àåòñÿ â òîì, ÷òî
ðàññìàòðèâàåòñÿ øóì íå òîëüêî ïî âðåìåííîé, íî è ïî ïðîñòðàíñòâåííîé ïåðåìåííîé.
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