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dX(t) = x®) dt — n(X)dg(), X©)=X. (1)
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dP(t) = a(X,P)dt + (X, P)dZ(t), P(0)=Po. (2)
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max, a(x X) + LV(X) + xV(X) + V(X = 7(X) = 0. ¥X. (3)
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VIP(X)] - min{x(0, X) + LV(X) + V(X = (X)),
(K/A. X) + LV(X) + K/AV(X) + V(X — (X))} = 0.
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