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HAp R Bu)RREBRB OB MR EN AT L
WK TY(t)skB(t), EEZENEE{B(s),s < t},
Wp(t) = cos(M(t) +t), XB M(t) = maxs<t B(s). —2
FEEENFRERuS(t) NBEY () KT, EXH
FRAT, N(8.4.8)NHEH

dY (t) = u(Y(¥))dt +o(Y(t))dB(t), 0<t<T (8.4.9)
IMRAWAFRRT, TOAR(8.4.5)%R

AF(B®) = f(BO)BE) + 5" (B)dt  (8.4.10)
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Bl 8.4.1 Rd(eB®).

& e
o _ . B &
B SEBS(x) = eBIOAR, KFf/(z) =€, f'(z) = =
e”, FFEA
1
d(@B(t)) — eB(t)dB(t) + §€B(t)dt
TR, X(t) = SORBRHBAER
1 44 /47
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AEmNMAY, RENNIES () SHREIMS F1EdS(t) = @I

LS(8)dt+ 0 S(6)dB( IR M Ra(t) TR ENZIHE A E -
B s Bizs, BRAZERAHEIRIE[0, 7] a3

T T T
/ a(t)dS(t):,u/ a(t)S(t)dt—l—a/ a(t)S(t)dB(t)
0 0 0
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EH 8.4.3 #X{X(t)}&WH

dX (t) = p(t)dt + o(t)dB(t)

2 b B9ItoL A2, g(t, x)A2[0,00) X RE &) =K % % 7 fit K
gl
{Y(t) =g X))}

7 AItOLAE, FH
9 9 182

dy (1) = ¢, x #))dt+22 (¢, X (£))dX () +=2Z (¢, X ())-(dX
Ot ox 28:132(8 4.11)

$d(dX (1) = (dX (1)) - (dX (t))%: R8T & 20 3+ 5
dt - dt = dt - dB(t) = dB(t) - dt = 0, dB(t)-dB(t) = dt

GoBack

FullScreen

Close

Quit




BP(8.4.11) T AR B

4y (1) = (%(t, X(0) + 2t X(t))u(t)) dt +
%(t, X (t))o(t)dB(t) + %%(t, X (t))o?(t)dt

MR, doRg(t,z) = g(o) RRo® B, (8.4.12)R
e

dY (t) = [¢'(X (t))u(t)%g”(X (t))o®(t)]dt+g (X (t))o(t)dB(t)
(8.4.12)
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