Ceroans y Hac OyzeT BCero ojiHa 3ajaya;
3anaua 33.
[peacrasusist yenosuyo Bepostaocts p(z'|x, At) upu At — 0 B Buje JABYX CJlaraeMbix,
XapaKTepH3YIoIUuX BePOATHOCTh OpayHOBCKOIT YacTuiie 3a Bpemsi Af ocTaTbesi B TOUKE & =
2’ U BEPOSITHOCTH 3a 9TO JKe BPeMsi ¢ HeKOTOPOii ckopocThio nepexoja Wi(x'|x) okazarses
B TOUKe * # z', npujgars ypasaeHuto CmosyXoBcKoro hopMy ypaBHeHHs KUHETUIECKOTO
basanca.

Bbynewm uckatsb pemienne ypaBHeHue CMOIIyXOBCKOTO Kak

p(x! - x3a4t) = A6(x — x) + At * w(x! - x)
I'ne A —ammuMTyAa BEpOATHOCTH OCTATHCS B TOW K€ TOUKE,
w(x" - x) — aMIIMTYy1a BEPOATHOCTU CBAIIUTD.

B o6mem ciyuae p(x! = x 3a At) B TakoM Bujie He TIpe/CTaBIsAeTCS — 3Ta GopMyna
cripaBenyiMBa Jiniib 7151 Maibix At. (I1o3xe mbl kak pa3 ycrpemum At k 0).

CHauana onpeaenum A 13 yCI0BUSI HOPMHPOBKH:
+o00

j p(x! - x3adt)dx =1

—00

+00
A+ At = f w(x! - x)dx =1
O603HauNM f_:o w(x" - x)dx 3a a(x'), Torna A = 1 — At * a(x"). Hoxcrapnsem u
TIOJTydaeM:
p(x! - x3adt) = (1 —At*a(x")6(x —x') + At x w(x! - x)

3anuiieM ypaBHeHHEe CMOJIyXOBCKOTIO:
+o0
p(xg,tg = x, t + At) = f p(xotg = xL, )p(x!,t - x, t + At)dx!

—00

[ToxgcraBumMm:
p(x! - x3adt) = (1— At *a(x"))6(x — x) + At * w(x! - x)

B nipaByto yacts. [Tonyunm
+o0
p(xo,to = x, t + At) = j p(xoty = x1,0)(1 = At = a(x"))6(x — x1) + At * w(x! - x))dx!

—00

HNnTerpupyem:



+o00

p(xg, ty = x,t + At) = p(xpty = x,0)(1 — At * a(x)) + At f p(xoty = x',t) * w(x! - x)dx!

= p(xoty = x,t) — At *x a(x)p(xpty = x,1)
400
+ At f p(xoto = x,t) * w(x! > x))dx!

—Q0

[Tepenuirem 310 Kak
p(xOl tO ->x,t+ At) - P(xoto - X, t)
At

+oo

= —a(x)p(xgty = x,t) + j p(xoty = x,t) * w(x! > x)dx!

N ycrpemum At x 0. [Tonyunm -
+0oo
dp(xy, tog = x,t
p(xo aot ) = —a(x)p(xety = x,t) + f p(xotyg = x’,t) * w(xl N x)dx’

—00

BenomunM, uro a(x!) = f_zo w(x" - x)dx. Ham myxHO He a(x!), a a(x), mostomy

400
cleaaeM HeOOIBIIYIO 3aMEHY IIEpEMEHHBIX: a(x) = f_oo w(x = xDdx!. Torna

I[MOJIy4YuM
+

0p(xg,tg = x,t .
p(xo aot ) _ j (P(xoto > xl ) wlx! - x) - p(xoty = x, t)w(x » x’))dxl

—00

OTO U ecTh ypaBHEHHE KHHETUUYECKOTO OaaHca.

DOU3NYECKUN CMBICII:
dp (xg,to—=x,t)
ot

I i
p(xoty = x',t) * w(x’ — x) — MOTOK HAJIETAIOIINX

- IpUpaCHUC IJIOTHOCTH YaCTHIL]

p(xoty = x, t)w(x = x!) - moTox yneraromux



