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Abstract

In this note,we will study weak solution of stochastic differential equation, where
BHAH = { B 5 € 10,T]?} is a Fractional Brownian sheet and b is satisfied the so-called

locally linear growth condition.

X, =xz+ BzH’H/ +/[ ]b(C,XC)dC, ( € [OaT]z (1>
0,z

Then we prove the existence and uniqueness of the weak solution of this kind of

stochastic differential equation.
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GBE(H H') € (0,3)? c —AhomEmiidEBTH = (B 2 € [0, T)? }Fr N A A Hurst 4k 41

Do, HY) M B0, ezt 0708,
Ruyp (2,2)=E (BZH,H’BS,H/>

Hez = (s,1), 2/ = (s, ) MH = H' = I, B —BIAHIH,. 20024F, Nualart® A7E [1]
i (ERAE [2]) & T TR
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(I) 30 < H < 1, b il R 4K SR A [ Borel iR 4L
b(z, )| < C(1 + |z]) (3)
XHEEL € [0,T]), = € RN,
(I1) 9% < H < 18}, b i 2 Holder & 4L 5
[b(t, ) — b(s, y)| < Ol —y[* + |t — s[7) (4)
Hh1- Lt <a<l,y>H-1L
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X, = m+Bf’H/ +/ b(¢, Xo)d¢, ¢ e0,T)?
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Hrhb 520, T]? x R LEfBorel i, fEZAF() N, ABMTIEN 17T 52 () 9508 A7 AR e — 1k

AR B RIE S 782 (256 T FIOSSHEPE R (6) F S9MRAOAELENE —HE.
b J2[0,T]? x R L{fiBorel ik %, 1473

b(z,z)| < C(1+|z|)f(2) (5)
Herz e [0, T)2PHf 2Z[0,T)* x R L3EH I Borel B %L

e M0 < H < LW, Borel B #Lf /2

2
/ / 2H—1)20 1(/ ué_H(s—u)_é_Hvé_H/(t—U)_é_H,f(Z)dZ> drdrs
0,2]

< Ng,g/ 11 < 00

X0 <t<T,0<s<TH, XHNpp >0 &= NUKTT, H, T', HIIEH.

AR LAT =3 ke 55— 70 x5 o0 B0 B P A KR B & Girsanov @ BREEAT 1 R iG,  28
T T TR () SSRRIIAEAEME— . 55 gh H SRR o3 AT P — IR B

2. Fi&ER

AFE, FRATTNE 4 H AT B — e B R s ORI 5 B AT A ) IR B, A(Q, F, P) & —
ﬂ%ﬁ%l‘lﬂo %21722 € [O,T]zy Ul]JZZ = (Si,ti),i = 1,20 %81 Z Sg,tl Z tQ’ muﬁ21 Z ) Ejz
jo Xﬁ{f%%zl S Z9s ?ﬁfl‘]ia[zl,@] = [81,82] X [tl,tg]o /?\BH = {BE’HI,ZE [O,T]Q}%%X

DOI: 10.12677/aam.2019.811206 1768 I FH# e


https://doi.org/10.12677/aam.2019.811206

BT, HFEHEE

FEME A2 8] (Q, F, P) EHurst#6 80N0 < H H' < § W B . X THHE=Ez € 0,72 A
ﬂiff%%/%ﬂawm%%{vaH',c < z}ﬁ%iME%im@a-%o Hru, AAFB-RIIE, TFRATFRBEAL
SR = {u.,z € [0, T)*} & FB- TR,

XTEEM 2 = (s1,11) < 20 = (82, t2) MIEREX, FATHA, ) (X)FRREFEXFEF B [21, 2]
R, H AL L (X) = X(s2,t2) — X(s2,t1) — X (s1,62) + X (s1,t1)
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Hr[0,2 A 2] =[0,s A ] x [0, A, Ky g R BA W R J7 AT AL R AL
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