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Èññëåäóåì ñëåäóþùåå ñòîõàñòè÷åñêîå äèôôåðåíöèàëüíîå óðàâíåíèå:

Xt = x0 +

∫ t

0

a(Xs) ds+ σ

∫ t

0

|Xs|α dWs +

∫ t

0

∫
R
q(Xs, y)ν̃(ds, dy),

ãäå W � âèíåðîâñêèé ïðîöåññ; ν � ïóàññîíîâñêàÿ ìåðà,
Eν(dt, dy) = Π(dy)dt, ν̃(dt, dy) = ν(dt, dy) − Π(dy)dt � öåíòðèðîâàííàÿ ïóàññîíîâ-

ñêàÿ ìåðà. W è ν̃ � íåçàâèñèìû. a è q � íåñëó÷àéíûå èçìåðèìûå ôóíêöèè, σ > 0 �
íåñëó÷àéíàÿ ïîñòîÿííàÿ, α ∈ [3

4
, 1), x0 > 0.

Äîêàçàíî ñóùåñòâîâàíèå è åäèíñòâåííîñòü ðåøåíèÿ äàííîãî óðàâíåíèÿ.
Ðàññìàòðèâàåì ñîîòâåòñòâóþùóþ ñèììåòðèçèðîâàííóþ ñõåìó Ýéëåðà (X tj , j =

0, . . . , N):

X tj+1
=
∣∣∣X tj + a(X tj )∆t+ σX

α

tj
(Wtj+1

−Wtj )

+

∫
R
q(X tj , y)(ν̃(tj+1, dy)− ν̃(tj, dy))

∣∣∣,
j = 0, . . . , N − 1, X0 = x0 > 0,

ãäå tj = j∆t, ∆t > 0, N∆t = T . Îöåíåíà ñêîðîñòü ñõîäèìîñòè äàííîé ñõåìû Ýéëåðà.
Èññëåäóåì òàêæå ñòîõàñòè÷åñêîå äèôôåðåíöèàëüíîå óðàâíåíèå

Xt = X0 +

∫ t

0

a(s,Xs) ds+

∫ t

0

b(s,Xs) dWs

+

∫ t

0

c(s,Xs) dB
H
s +

∫ t

0

∫
R
q(s,Xs, y)ν̃(ds, dy),

ãäå BH � äðîáíîå áðîóíîâñêîå äâèæåíèå ñ ïàðàìåòðîì Õþðñòà H ∈ (1
2
, 1); ν̃(dt, dy) =

ν(dt, dy)−Π(dy)dt, Π � êîíå÷íàÿ ìåðà íà σ-àëãåáðå áîðåëåâèõ ìíîæåñòâ R. Êîýôôèöèåí-
òû a, b, c, q � íåñëó÷àéíûå ôóíêöèè, èçìåðèìûå ïî ñîâîêóïíîñòè ïåðåìåííûõ. Äîêàçàíî
ñóùåñòâîâàíèå è åäèíñòâåííîñòü ðåøåíèÿ äàíîãî óðàâíåíèÿ, îöåíåíî ìîìåíòû.
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