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Ïóñòü íà âåðîÿòíîñòíîì ïðîñòðàíñòâå (Ω, F, (Ft)0≤t≤T , P ) ñ ôèëüòðàöèåé çàäàí âèíå-
ðîâñêèé ïðîöåññ W (t), t ∈ [0, T ]. Ðàññìîòðèì ñòîõàñòè÷åñêîå äèôôåðåíöèàëüíîå óðàâ-
íåíèå

u(t) = u0 +

∫ t

0

b(s, u(s))ds+

∫ t

0

σ(s, u(s)) ∗ dW (s), t ∈ [0, T ], (1)

ãäå âòîðîé èíòåãðàë â ïðàâîé ÷àñòè åñòü ñòîõàñòè÷åñêèé èíòåãðàë Ñòðàòîíîâè÷à. Áóäåì
ñ÷èòàòü, ÷òî äëÿ óðàâíåíèÿ [1] âûïîëíåíû âñå óñëîâèÿ ñóùåñòâîâàíèÿ è åäèíñòâåííîñòè
ðåøåíèÿ, è êîýôôèöèåíò äèôôóçèè îòäåëåí îò íóëÿ. Â ìîíîãðàôèè [3] ïîêàçàíî, ÷òî
ðåøåíèå óðàâíåíèÿ [1] èìååò ñòðóêòóðó u(t) = φ∗(t,W (t)+y(t)), y(t) ÿâëÿåòñÿ ðåøåíèåì
çàäà÷è Êîøè

C ′(t) = H(t,W (t) + C(t)), φ∗(0,W (0) + C(0)) = u0, (2)

ãäå ôóíêöèè φ∗,H ïîëíîñòüþ îïðåäåëÿþòñÿ êîýôôèöèåíòàìè óðàâíåíèÿ [1]. Â ðàáîòàõ
[1],[2] çàäà÷à íàõîæäåíèÿ ñèììåòðèé äëÿ óðàâíåíèÿ [1] ñâîäèëàñü ê ðåøåíèþ ñèñòåìû
äèôôåðåíöèàëüíûõ óðàâíåíèé â ÷àñòíûõ ïðîèçâîäíûõ. Â ðàáîòå [4] áûë ïðåäëîæåí
íîâûé ïîäõîä, êîòîðûé çàêëþ÷àåòñÿ â òîì, ÷òî çàäà÷à ãðóïïîâîãî àíàëèçà óðàâíåíèÿ
[1] ñâîäèòñÿ ê àíàëîãè÷íîé çàäà÷å äëÿ óðàâíåíèÿ [2]. Ýòî óðàâíåíèå ÿâëÿåòñÿ îáûê-
íîâåííûì äèôôåðåíöèàëüíûì óðàâíåíèåì, îäíàêî ñîäåðæèò ñïðàâà òðàåêòîðèþ âèíå-
ðîâñêîãî ïðîöåññà. Òàêèì îáðàçîì, çàäà÷à íàõîæäåíèÿ ñèììåòðèé äëÿ óðàâíåíèÿ [1]
ñóùåñòâåííî óïðîùàåòñÿ.
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