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_ ~= | h
b= B0y 28| =, O >0, HEEF ple, 1) > 0, i(A16) s
x
ai + Cult, x)@? + Crwyiw, < 0 (4.17)

X a TAKRATL ERTEYN, B max {37} BATEAE » = 1 EWOES K, Bk,
Wy = wy = 0, R,

i

'§ 5. ﬂzfﬂm (IV)— (vm
xﬂﬂm;ﬁ»ﬂm (V) ROVATEIE d) = 1 B9I5A,
RRE D ERIE (0.1) (3.1) (3.4) @R T 48
D) XF (x, £) € R f s 0, WHEEIE

4 Cii BiCi\( & - 2 1 c . .
(f.l'acz) (B;C,-;‘ Ci )(Ez)}— lCO(EI_‘_EJ): 71 1: 2,14 ﬂFf: (5‘1)

Feh By = max {1, 2 max | (D]}, B, = —;—, Co fe—H¥e, (£, 8) BRATWHTIIE;
i)—iii) IR, REH M, B '
Bimax |¢y(e, x, 0, 0) | °

C My = et max{ - ) - 3 max dy(t, . ".J. ﬂ)s max | @, ()],

3 3
a'-'-'Z_Cn a—?gu

By max |@(x) |, B;max |X (), max |G|, 2 max | X + 6}

3
(a >—2-— Cu),

iv) @) WD IR (IV) B 2 5

v) X)), X() G =1, 2) BF ¢ [0, T), c(s) BT c™ l’[0 T]

vi) TR A .

Xi(0) = @;(0) (i =1,2), X(0)= 6(0)%(1) + (1),  (52)
X7(0) + p,(0, 0)@i(0) + $:0, 0, 9,(0), @(0)) =0 (i=1,2),
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X7(0) + [cC0)@i(1) + @x(1)] po(0,1) + €(0)[p:(0, 1) —
— (0, D] @i(1) — €(0)@i(1) + ()0, 1, 3(1), @(1)) +
+ (0,1, (1), (1)) =0 (i=1,2), (5.3)
BUAMASEE (0.1) (3.1) (3.4) #F CO(R) th7aME—BIRE « (: x) (i=1,2) ﬁa&e B
u(ty 2) € CUO(R),

BE EIHEE LR (44), BfEsHTIMESRAN
w (0, x) = @;(x), 0T x<<1, i=1, 2, .
u;(; 0) = X.(2), o<e<T, i=1,2, - ‘(5.4).-

e c(), L) 12 C(D[u’ T] _t—‘ﬁa‘@;ﬁ:_‘]‘ (-_(1), X)), ﬁﬁﬂ.
1Xzell oo, < Kot |l C:fldnw n=Ke, [c)] < max Jc(e].

Xpe(e) FERR TR, — Bk, HRBEf R IE, R pale, 2), ‘pzc(f x5 uiy 1)y (), Xie(e)
BRI § 4 falE, (4. 7)&&):1 . ‘

pl2, 0) = 2 >U P2, 1) << ——g;<0;

MERES & TRM TS 1 — v <x < 1B, puls, x)‘i:-—%

BTN pule, x), (e, x, w, a:), () AEB R {0 <2, 01 < 1},
B x> 20 e, ) =0, [WNEIHE Ry LR EET R D—it), KR
Can1a) § 4 ISR pre(e, 2), ety x5 1, 1), Pula) 5 R, EETEM. e AR,
pult, ) 4 x> 2 MK, pulr, 0) =2
OFTFEE R it © SRR T ROESC £(2, ©) RAPIE 3RO R,
maﬂ=(wﬁﬂbuﬁ»—ixx—th%WHuw*mwwL%x>1w,
(5.6)
'#¢m®~|&(1n+wuzﬂ+1A&%-41ﬁ+ﬂ10+K&)%
a(e) = Ki(e) — Kie) + 2Ky(z) — 2K(s), X
+ 1),
o'

R0 =L (lao + | Z 1,0
Kye) = 2l( 5 (L s)) + R,

A4 ale) = 3(KKe) — RXO) + (KK — RID) + 6(KL)— Re))+3(Kie) — R,
® - |

K = —(Ia,(:)l + I (1 )| + 1)

&@=E(mﬁ+ggﬂﬁﬂ+fﬁl
SRR A AT A T i

o I«



D) fe, ¥) £E Ry bt ¥ ST

i) f(e,2) =0, 0<<¢<T, (5.7)
i) e, )| < 1L, )] + 3, (5.8)
& : & | A% 2
8 ié;ix) < Lix !6 féiil)‘. + Lisa | ) ] Ct Laes 251,

i=1,2,3, (5.9)
Heh L, (&, 1=1, 2, 3, k=D £H$, EEBXFEMHHRN AFEED K.(), K()>0
RARER xre™ < pre?(x > 0), HTLUERURME, RPFREITIR S “{T} F57,

BROETHEU TS HT (6, ») HERRE 0 EFA pld L), p(s7, x") A
d(p, ) = (|« — "2+ | — "D,

|u|n=supfu|, [ul.,-— | Iu+sup 1;‘(?1)_“( 2)|, 0<a<1
€0 [d(py, p2)]°

!“|l+ﬂ l ]u —
a:; - 5 (5.10)

_ . Lu Y '

l“|1+a— l“|1+a+ Bx lite £y i
e o |0

|“|3+u— |“}z+a+ Or rra’

FRFIEE | ol ise B9 Banach ZE[E I Ck+¢(Q).
R (4.3) fEIN T EE MR

)=t D0 ()-CLay DC) o

ey o WR AT A TRH

© % = E:;ls + pue(e, x) av“ + gz, %, 16, v2e),

. t

o (5.12)
e Fue = Ben i s, ) 5"*‘ + CLpule, ) = pule, ) S

. — Cl&)ve + &zc(h X, Ve, 1),
Hep § (e, Xy Uley Uze) = tﬁls(t, x, o1, — Cel vy + e ) 5 _
I, x, Vxe, v1e) = Ca(t)',fha(t, x, e, — Celdvre + v3:) +
o + due(2, x, — Cl)vye + v3e, 1),
B S BB SL

16| 1m0 = Pre (%), v2e ] g = C(0)@re(x) + @e(x) = fpz;(x), 01,

v1e] rm0 = 238D, 02| om0 = Cl)Xhe(e) + o) = B2l(s), 0<:<<T, . (5.13)
Nl = Xa), 0< e < T, ' ) ' , _
ﬂ{ﬁﬁETﬁEwﬂ‘F‘éﬁ% (A): 7EE Cs+s(§2) ':Pﬁﬁ& Tley ;EE C';.;...(I_Q) ':FUE@& Ve #
T, 5 o2 808 (T} FER” a’ﬂ@i Ry b, B B1 DA T i i RO RE 0«

e Zek = 0t e, ) B 4 () (e — ) 222 —
Ox Ot
— Cs (‘) vie 5{’35(‘ Xy Ve, U]_;) (I x)é R (5.14)
f’z:lx=ﬂ—“3’zs(x): =<1, '

9zs|x=u—x1e(‘): Ve | st #Zz;(:), 0<3<T
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R

sg{v—"l= 601., + s(s .t) 1‘ + l,"}lg(t, x, 913, vae)s (s, I)ERza
Ox? O

1| im0 = Pre(x), 0< << 2:
1l oo = X () 5 21eleca = B(), 0<:<T,
Heh B. () B — DI N IBAGE S, H B BTG, — R REARAIE, [B (D] <Me™7,
1B (2} [l Xf & —F A5,
SLArRERITE R R, 0 BRI 0w, o2 ﬁ‘)ﬂﬁﬁnﬁ(ﬂ)%ﬁ%
glE 5.1 XTFFEE(A)W% Uley U2e ﬁ"FZﬂl‘ILE‘%

loie| < ; My, |wel <My, (G=1,2), (5.16)

- (5.15)

BE 4 01 = Biviee™, v2e = z»'zse_“‘, Uz = wpe ", Uge fﬂ.ﬁzs Fﬁfﬁ)ﬁﬁ‘]ﬁﬁ% :

E 62—5—-——!;;8 = 6;:. + P]_n(t x) 6913 + ai’»"j_e + .819’)]_: (F X, élijxsﬂﬂ:, r:‘"l_izs), )

€ %’;—‘ = —ag:’i + pe(2, 1) Qa—;-‘— + aize + ¢ (t,.x, T }13—1 e"‘E,;)_
2 B B max {7, i)
i) A EFER WIS A BN, AIfEA L4
avte + CH(t, x, we, ux )05 + BiCL{2, %, thie, toe )U1eitze+ Bif (2, x ) ey < 0 (5.18)

= .
“3?%2 + C;;(f, X e, “ls)aic =+ %‘ Ci.l(:jxg ey “1:)51;1—5254‘](5;(!, x)e_“azz =0 (5 19)
1
£ 115 B

max {Eie, < I:max{.sl max |¢'1(;3x; 0, 0)] R max |‘1b2(t) %, 0, O)I}Jz‘ (5.20)

ﬂ‘——Cg a’_'—Co

H) M max{, ) E{1<r<2,0<:<TIWgH A J:HS(@JE:)U@E. ANFEA

-k 9131,! = max {fr’u “2&} |,{, Elfs (5 ].8) l—]ﬁé_]‘l/l‘f%@ ‘ﬁ!]ﬂ (5 20) Hu #25 4 = max {5?;,

“1"} |.rfs_ Eu |u25||A = |913”A- m(E 11)55[11.\5 Hpe = — 68(1) —1z -+ l-"gs, E”—‘BEA _':

1

b ee(e)
i

i‘_’isl + |£_)zr.| = !5151:

ﬂﬁ{“‘) |< L, mioim(s.)ms)

[rrella < 2| 22l 4 < 2 max |X (D) | + 6,
TR

- max {25, 43} |4 = d3e] 4 < 4 [max | X, () | +3}2.- i
iii) ARAE x = 2 WURKE, 61 i) i '
max {2}, u3.} < {max [max |B.(¢) |, 2 max| X, (&) | + 6]} < (Mpe™* )2, )
iv) HNEEE ¢ = 0 LIURKIE, A _ )
max {7}, w2} << {max [2 max [:() | + 6, Bimax ||, max | @z 132
v) MIERAE x = 0 REUEKAE, B
ma {7, e} < {max [By max |X1e) |, max |2 C0) |12 -

e



S8 DL R RS B Ryt
3'325.2 X:]'E }_2_1: {0 Zx=1 ‘Z's 0<Z < T} .l.‘-ﬁ'—ﬁ%“! RIBE viey v2es ﬁﬁﬁﬁ?%‘f‘

8
aﬂ,:; . . ' .
il E (i=1,2), (5.21)
Ox .
Heq B 25 e TXATEHE _
D e = B = B oo, Gy = Q0 e gy = Ot e gy (547) sy
. Ox Ox Ox ,
FE ] '
'8 Pie Op1s Op,. dn
+ mel 2, + ape + +
& O Y P2, ) Or apy " #1
Qg g g g, 4 p O
Ox Oy Ox
3G _ 0G o0 (5.22)
e 2E Qz& _+_ . t Qu _|_ 2t — . +
Py O p2e( x) agze A 6x = 4a
aqbzs e + atbzs
3:&1 ;B ox °

SR o fE 2 = 1 RIS, 2R {1 —éézxg o< <7} EHEHL
_— |

Wiz, x) = wu(e, x) — ™0 (£) + 2MK(x — 1) (5.23)

. : =y x)e ™ = max '+

$ost s 2) = oue. ) e, K = max {2

[(Co+ 1) Ky + KM, + Ky + 2K,C,

max |t | e Lol gl —1~}, Co = max | C.() |, Hi(5.15)183
F3 x 2M, Y
8w, ow aw,. ' .
LW;==BW;-—*8—;I—P;;(£,:¥) axl'awzz

= Ce(#) (pre — pie) ": e — ColDoue™ + Ca(D)dreT™ + doe™ +
+ (D] — MK — MK (x — 1) >0,
Wbk, W1 F AT HELE {I#E <E <1, 0 ¢ < T} OIPLHURANE, TIE £ =1 & Wy =0,
=0 kW RBN,AEr = 1L B W0, SR, WiE £ = UBEIRAIL,
T .
oW,y

— Wi : . '
Ox l=1 - Ox Ir—'l+ 2MK = 0, (5-24) -
a;n — = — ZMﬁ‘K = — A BK;F:” m;x lpe|,
- HEEBHM ALY & FoEME S, R IEE R
WZ(‘ x) = wi(ey #) — €U (8) — 2MK(x — 1), (5.25)

FTDMBE] oo fE x = 1 B LR, FRRIE « = 1 L2
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lpae| < A + 8K Co

max | P,
u

P REHT ATl B B B C(x), TR 0<x < 1%J: GOl 14 w22 k1

GG =0, TR (=) %T‘ﬁ%@&. Bz = ()P + K(Boree™ — 2PMe=20), 2y =
OB, O <x < 1A, z HRHRE

; € a}z” - (a 3‘)2 = 'L azzs + Lo‘:’z*!(f‘ %) 9622‘ 226 + i awlsf’lsé—zs =+

2 o dx 2 o 2 B 0Ou
+ (%—' +§ﬂ) z2 + —"”—‘g;,,, : o (5.27)
' Ou, Ox Ox .
FEO<x<2M, 2. EFHE
0%z 1 8= Oz
L e = — | I el =l
zl 2 e Ox? 2 Ot P1 £ %) Ox .

= (6 2 14ty pn) + 210 [+ (3 4 Qo)

ﬁ'_‘pg'QEEPk + B —== albzs b ] - “%“Ple[Ci(x)1 Pw -+ % dC'l Pfr -

dx?
— 16" () )? p,s + eKpie + KlalBuy. — 2B8M,)* +
+ e, 2, i, u)(Brre — 28My) e, '(5.28)
HWE S max {ze, 7} ERIR (0< 2 <2, 050 < T} LR AN:
i). ﬁﬂ%'EéRﬁ’ﬂm,ﬁA H‘X&j‘:ﬁﬁ; s Z'zz[n‘ = max {3'155 i-’xs}rm lfE4 -q_it[d =
Pl 4, FARTE A9 —RE 5 el (5.27) B LASSE :
Ky

o < — Ko o
G"'EK@'—KF

Hepa> 2K — Ko zitl.t = max{zlE: 2’*8} IA) EEH - M [Ci(x)}' =0,5

51 2.1 BEERR AL, AR @, K FAKRAT LIS 24|, &5 ¢ 7&9@9415%

i) MR max {ze, 2} (1< 2 < 2,0 << e << T} EEURAGE, T 20l s = max {2,
?‘n}].—u E'J"EFP’\]fr’i%"{-% i) B‘J%:W%ﬂ%*ﬁfﬁi. SR 23| 4 = max {zz;, ?-‘is}.n Alfe 4 |
|%:| = |pre], FFUATEA &

5 L e | Ce(D) -. _
(2] < |gae] < ;—B_‘ |_Plsl + | Pl s
iffe1(5.9)(5.26 )43 3

8K.C, —
max el + A -
B T ‘ |P1 | 2

[pasll e < Lulpeelics + Ly < Ly

4r B = max {2 max] Ce(x)|, §~2L"‘6—Kﬁ’£§'}, Alfe A4 B

16K

max lore] < 2|p| < Ly e max |p| + 24;,"
R _ ®

R
max | pic| < 44,
R



TE
max {215, zzs} [A = |‘h¢H.¢ = (45’)2

iit) WRFE x = 089 4 N EIBRKA, X 26| 4 = max {2, 2t |4, HEEBx=0
HE gh = s 308 < 0, BITE 4.1 007 P BITTRAVIRE, I 52| o= max (s,
ze} gy CEREEIIEA |
2 FBE < — 2R(Bosee™" — 2BMoe™") e < 6BMoK | el 5

FABIE 4.1 #975 B AL FTABE) max (=, 22e) BO5E]
i) HIAE e — O Rl x = 2 _RBURANE , H R AT L iR,
B A D LR LBEIER R (5.21),
SIE 53 fE R, {UéxQ%,B%:é T} =

69,—.-,
z

< E,, < Ey, ' (5.29)

o+’
Hh Ky, Ey 2 & TRl

EE 5 (5.14)(5. 15)?1]%&1 =1 J:Jﬁl‘fE x=0_F
Gz v
ax Ox*

A3 5.1 71 5.2 M AT LAAT o Lie st AT SLEp1RE) % kAt

~

é. EZ: &

x=1

<E, (i=1,2),

=0

3]&5-4 FEERS{Oéxéi, 0 r<< T}_!:

2
azt"'l azb".e 620'3 —_—
Coie) < p,, (Ll < g, [ <p, 5.30
w55 8al S5 |50, : (5.30)
e B, E;, B FBR S & TRAE L,
W Jufsaihn s s2 R0l 4
2 I 2
rie == aa::l: 8-.“:. Tie = .B"lc,' T = aazt;zg _" Fae = %i*i—‘- g~
S =& %:;‘ e, .?1.. = Bsy; s;., =g %—;—’335 e, =8 %-:-:ﬁc"‘ (5.31)
By _. o 0z -
B = o ety = T e
- Ox0¢ ¢ 2 920: © \

| AR e x = 1 keoR. RIEAT I safir 53052 oflRR
(5.26) {517 B :

Mzs|x=1 = 4 + 8R.C

—8—9- max | A, . (5.32)

Bttt el fE {1 - L o<1, 0< o<1 R

Wi = pul2, ) — p2cl2, 1) + 2E,K(x — 1), (5.33)
.« 1f - . '



