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3.1 HBETSUVEE X(t), EHEEMT > D VEE X, (), BEWLBRAT S0 V&8 X, u(t)
Bela1 770 V) X (1) LIFIRRNTERSNIIHEETH 5.
dX(t) = pX (t)dt + o X (t)dB(t), X(0)=X,, pocR (3.1)
HESLHCRAT 7 5 VS X, (t) 23RN TEBS NS IHOERETH 5 [4].
Xao(t) = X(S4(t), Sat)=inf{r >0:Uy(1)>t}), 0<a<l, (3.2)

Sa(t) & 1/a Z5E subordinator & & U o Z5E Lévy i#f2 U, (1) TEHRINTWD [6], [7). 7= [5] BHIC
U, Un(7) & So(t) DB Y TUNAEGHEBY I 2L —Y a VICKVERILEZ. 7 = AT, (j = 1,2,..., M)
Y7BESR T CHL Ulng) = 0, U(ry) = U(rj_1) + (AT)Vo€; £ 5<. MFOE 1 At = 0.001,a =
0.6,M = 10000 & UCEHEKS I 2L —Ya v zi7okeED Uy(r) YV TVARAATHS. 272U & &
Vi(=n/2,m/2) TO—KDAE, W 3 1 OEBIME L & DTOLSIZEKINDEBMTH 5.
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DEZ, So(t) DERLY So(t;) =7, £7%25. 22T, At DN X U(ta—1) < tn < U(rm) 2729 &
SHEMREE UTEES. BLFOM 2 13 At = 0.0001, N = 26762 & UTEEMKY I aL—Y a2 23528 T
PERR U7z So(ti) DY ¥ TNRATHS.
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TEHBINDUHGERRTH B . 7272 UHLHOERE Xy (1) IZEA T OMERM S AR TERINS.
dX (1) = pXpg(r)dr + o Xy (1)dby (1), by (T):EWIEEK T F 7 v iES), (3.5)

H 3Nn—Z MEEE Lidn 5.
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BEEIBCRM 7 Z 0 VHEE) X, y(t) 2525, ZOLE S,(t) & Xu(r) 3ZhENHNLTHD LT 5.
Xo,m(t) OWEREEREEZ p(x,t) &35 L TNIELATD X S 4 IREEEL Fokker-Planck /R % {729 [4].
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