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Â ðàáîòå ðàññìàòðèâàþòñÿ îáðàòíûå ñòîõàñòè÷åñêèå äèôôåðåíöèàëüíûå óðàâíåíèÿ
(ÎÑÄÓ) ñëåäóþùåãî âèäà

dY (t) = h(t, Y (t), Z(t))dt+ Z(t)dW (t), Y (T ) = ξ, t ∈ [0, T ], (1)

ãäå T � ôèêñèðîâàííûé ìîìåíò âðåìåíè, W (t) � ñòàíäàðòíûé âèíåðîâñêèé ïðîöåññ,
âòîðîé èíòåãðàë â ïðàâîé ÷àñòè (1) ïîíèìàåòñÿ â ñìûñëå Èòî, à ξ � íåêîòîðàÿ ñëó÷àé-
íàÿ âåëè÷èíà, çàäàþùàÿ çíà÷åíèå Y â êîíå÷íûé ìîìåíò T . Îñîáåííîñòüþ óðàâíåíèé
òàêîãî âèäà ÿâëÿåòñÿ òîò ôàêò, ÷òî òðåáóåòñÿ íàéòè íåóïðåæäàþùóþ ïàðó ôóíêöèé
(Y (t), Z(t)), óäîâëåòâîðÿþùóþ óðàâíåíèþ (1).

Óðàâíåíèÿ âèäà (1) âïåðâûå áûëè èññëåäîâàíû â ðàáîòàõ [1] (ëèíåéíûé ñëó÷àé) è [3]
(íåëèíûéíûé ñëó÷àé), îíè âîçíèêàþò â çàäà÷àõ ñòîõàñòè÷åñêîãî îïòèìàëüíîãî óïðàâ-
ëåíèÿ [4] è çàäà÷àõ ôèíàíñîâîé ìàòåìàòèêè [2].

Â óïîìÿíóòûõ âûøå ðàáîòàõ ïðèâåäåíû òåîðåìû ñóùåñòâîâàíèÿ è åäèíñòâåííîñòè
ðåøåíèé ÎÑÄÓ. Îïèðàÿñü íà ýòè ðåçóëüòàòû, â íàñòîÿùåé ðàáîòå íàéäåí íîâûé ñïîñîá
ðåøåíèé ÎÑÄÓ. Äîêàçàíî, ÷òî ïðè îïðåäåëåííûõ ïðåäïîëîæåíèÿõ ðåøåíèå çàäà÷è (1)
ìîæåò áûòü ïðåäñòàâëåíî â âèäå: Y (t) = Φ(t,W (t)), Z(t) = ∂

∂x
Φ(t,W (t)), ãäå Φ(t, x)

ÿâëÿåòñÿ ðåøåíèåì óðàâíåíèÿ ñ ÷àñòíûìè ïðîèçâîäíûìè âòîðîãî ïîðÿäêà

Φ′
t +

1

2
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xx = h(t,Φ,Φ′
x), Φ(T, x) = f(x),

ãäå f(x) � íåêîòîðàÿ èçâåñòíàÿ ôóíêöèÿ.
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