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TOM TAT

Qud trinh khuéch tan-nhdy ngdu nhién la mét trong nhiing dang thirong gap trong thuc
té (nhw truyén séng, truyén nhiét c¢é nhiéu, chay réi, ...) va nguwoi ta thuong xét chiing
trong cdc mé hinh vé qud trinh ngdau nhién nhw qud trinh Levy, qud trinh Ité-Hermite.
Phwong phdp chinh d@é xir Iy cdc van d@é trong phan trinh bay nay la cac phép todn vi-tich
phadn ngau nhién It6 cho qud trinh ngdu nhién lién tuc két hop Véi véi phan vi phdn nhay
theo d¢ do ngdu nhién Poisson.

Cic két qud chinh:

* Phurong phdp tach nghiém dé giai phicong trinh vi phdn khuéch tan nhay tuyén tinh.
** Tinh tich phan béi cia mgt qud trinh ngdu nhién Ité-Hermite:

Cho X, la qud trinh khuéch tan thuan nhdt, c6 ham chuyén dich bang khéng va ham
khuéeh tan bang £2(x), véi Hy (I, |fI? ) la mét qud trinh It6-Hermite cdp n; (n € N),
khi do

Vk = 1,2, ...ta sé c¢d tich phan Wiener-1t6 bji:

[ o My e o e Hie (L 12, ) Xy Xy, e dXoy, = Hy i (I 1IFIIE).

Tir khéa: qua trinh Levy, qud trinh It6-Hermite, qud trinh khuéch tan-nhdy ngau nhién,

phuwong phadp tdach nghiém, tich phan Wiener-1t6 bgi.
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Abstract
The jump-diffusion stochastic process is one of the most common forms in reality (such as
wave propagation, noise propagation, turbulent flow, etc.), and researchers often refer to
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them in models of random processes such as Levy, Ito-Hermite process. The main method
for dealing with the problems in our presentation is the Ito random-integrable
mathematical operations for the continuous random process associated with the arbitrary
differential jump by the Poisson random measure.
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