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Exercise 1: Consider

(S) = O+ Zdpu=0 in [0,7) xR
| u(T,z) =22 for x €R,

2
where 0, 1= %, and 0,, = %.

(i) How does the stochastic representation of the solution to (S) look like ?

(ii) From the stochastic representation explicitely calculate the solution to (S).

Please drop the solutions into the homework box of the lecture until 1.10.2015,
6 pm



