OnruMusalusl U 9UC/IeHHble MEeTO/IbI Konrp. pabora 1o Teme

IIponsBogHBIE I BBINYKJIOCTD
Obpazen BapuaHTa 3aJaHIIA

1. B npocrpancrse R? nepemeHHbIx u = (z,%y) HalTu IepByio U BTO-
pPYIO IPOU3BOIHBIE (DYHKINN

T =z +9)*+ )

2. Ucrnosb3yst HalijleHHbIe TPOU3BOJIHBIE, HCCIe10BaTh GyHKINO (1)
Ha BBIIIYKJIOCTb U CUJIbHYIO BBITYKJIOCTb.

3. B npocrpancree L*(0,1) naiitu nepsyto npoussoinyio J'(u) €
L?(0,1) dynkinuonaa

J(u) = /01 (/OtQu(s) ds)2 dt .



