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Õàðàêòåðèçàöiÿ ðîçâ'ÿçêiâ ðiâíÿííÿ
Ôîêêåðà-Ïëàíêà-Êîëìîãîðîâà äåÿêèõ íîðìàëüíèõ
ìàðêîâñüêèõ ïðîöåñiâ

Ðîçãëÿäà¹òüñÿ ðiâíÿííÿ âèãëÿäó
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äå Π := (0, T ]×Rn, â ÿêîìó êîåôiöi¹íòè ajk, {j, k} ⊂ {1, ..., n}, ñòàëi i òàêi, ùî ìàòðèöÿ
(ajk)

n
j,k=1 ñèìåòðè÷íà òà äîäàòíî âèçíà÷åíà, b ∈ R\{0}.

Äî ðiâíÿííÿ (1) çâîäèòüñÿ ðiâíÿííÿ Ôîêêåðà-Ïëàíêà-Êîëìîãîðîâà îäíîãî êëàñó
íîðìàëüíèõ ìàðêîâñüêèõ ïðîöåñiâ [1].

Äëÿ ðiâíÿííÿ (1) çíàéäåíî ÿâíèé âèðàç ôóíäàìåíòàëüíîãî ðîçâ'ÿçêó çàäà÷i Êî-
øi (ÔPÇÊ) Z, äîñëiäæåíî âëàñòèâîñòi ôóíêöi¨ Z (íîðìàëüíiñòü, ôîðìóëà çãîðòêè,
¹äèíiñòü íîðìàëüíîãî ÔÐÇÊ, çîáðàæåííÿ êîåôiöi¹íòiâ ajk ðiâíÿííÿ ÷åðåç ÔÐÇÊ) i
âëàñòèâîñòi iíòåãðàëiâ Ïóàññîíà ôóíêöi¨ ϕ

P [ϕ](t, x) :=
∫

Rn

Z(t, x; 0, ξ)ϕ(ξ)dξ, (t, x) ∈ Π, (2)

òà óçàãàëüíåíî¨ áîðåëüîâî¨ ìiðè µ

P0[µ](t, x) :=
∫

Rn

Z(t, x; 0, ξ)dµ(ξ), (t, x) ∈ Π, (3)

çà äîïîìîãîþ ÿêèõ îõàðàêòåðèçîâàíî ïåâíi êëàñè Up, 1 ≤ p ≤ ∞, ðîçâ'ÿçêiâ ðiâíÿííÿ
(1) ÿê ìíîæèíè çíà÷åíü îïåðàòîðiâ P i P0, âèçíà÷åíèõ ôîðì (2) i (3) íà ñïåöiàëüíèõ
âàãîâèõ ïðîñòîðàõ ôóíêöié La

p, 1 < p ≤ ∞, òà óçàãàëüíåíèõ áîðåëüîâèõ ìið Ma. Ïðè
öüîìó ïðîñòîðè La

p i Ma ¹ ìíîæèíàìè ïî÷àòêîâèõ çíà÷åíü ðîçâ'ÿçêiâ iç êëàñiâ Up,
1 < p ≤ ∞, i U1 âiäïîâiäíî. Ç'ÿñîâàíî òàêîæ â ÿêîìó ñåíñi ðîçâ'ÿçêè çàäîâîëüíÿþòü
ïî÷àòêîâi óìîâè.

Ó äîâåäåííÿõ âèêîðèñòàíî ìåòîäèêó, ÿêà ðîçðîáëåíà â ìîíîãðàôi¨ [2].
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