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2. Ornstein-Uhlenbeck

3. Directional

4. Stochastic Differential Equation (SDE)
5. 1td Integral

6. Backbone
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7. Martingale
8. Drift
9. Fluid
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10 .Kolmogorov Forward Equation
11 .Kolmogorov Backward Equation
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12. Stratonovich integral
13. Chain rule


https://ndea10.khu.ac.ir/jsci/article-1-1942-en.html

[ Downloaded from ndeal0.khu.ac.ir on 2026-06-15 ]

u;baakfmh")duuh}):\ ’VQiQMU}‘)\.Q__}H a‘)wcﬁql; ¢y
(o) 5> o8l o sl 4y 503

3 A8 Jle iy Al A () aulia Jlie 4S 23S da s Weals ) Gald g s ol 4n litla il g
heal Jlale gy 5 b S8 S o <500 (Bhalie 4 oalee D 98y Sl Al (e
sloaly Cia 55 (s 0 Wadla (ol 3 (S Wl 52383808 (slaadl (500 slls) slad Lo Wi
slasaly bl (K5g X8I e (B ol (55 i palie 4S Candd (Wadla o g ol (gloyala (slasala ¢ 1o gu
G ey K1 (G gl (2ilud 50 sl Weald) canl Gluely el gl 5 el 48 sl Gl (slo
O Al o) ) s aa Jolae B 4 2 5 6 bl Sl el 5 s8] caiiS padidia Ayl 3 L1 6l
A8 DB Lhine Ll g4 aal ) (sl Cllas 3¢ s

(sla Jhme cadly Ui () 55 ge ¢(p2s0 (a1 e Jlages el Gali (sla B3y Jilaay a5 Ol 4S a8l
DS il 500 BBl o)y o Lyl (55 slasala () ealiind Qi apiie shdy dad el 4 g 3
o plt Claaliie aan 0aclB () )l e slanala ()50 4S Gl (i (580he (538 e Jlie 3 ) 50
el ) S e sl ) (VL) Jae iy jad an e g pe 800 3 e 23S el Jee Claaliia dlaad
O i ol Lmd () 3 sl Glaga ) o ol sledla Aabal (sl jU ) ) 3 (51 e
Gl oo ) asd a8 IS4 Hlagu sbaeals (51 Lasiue il bcai Jle i a5 48 cily i)
Jie w55 ) ol (VM) " Smmagssh s s Onl ) (oo 200 (ol (o83 035 0l 58 5 800
S e L ol (s (sl Bkl 3 age G35l Sl 3 (53l sladyu S (5112 48 Jlayi w5
A s K Gl el L b 6 (sl iy Aalal yuie (5 Juags b st S8 &

(MFO; k) = ——explkcos(@ — )] 0<6<2m 0<pu<2m
2mly (k)

ot Ju @5 [ (k) cosdedn V] abKca 8 5ai yial ol 1 K 5 Jlase 083he 1) el 48 o

V]l fiaadipe 5l 5 Jsl g 5 asily

BBl calid jo LAG) clab) B salydia

ORU R slaoay (saudae () e JLIEI (SNl b (e saddy 5 Adbal (slaaul i a5 ly S8 aS aS iy

Dl 4y Jag pe (aleal (glanil B oa )y Qliiae ABle 350 Gl gnge O Sy g 4B 8 Sa

a3 s LS o IU slind 5y L) slaail i saiidae 35 e LA Ca) aslBIU slasaly dobias

a0l Sl (oumls Dl ) a4 Caon (4 i sl 280 laealy S0l 4 Jag e Jils ) sl da
sl = d G aS

I ) Adipe 0n e b Gl iy Rdee oy il aul B L lalile ¢ pualy ) lai 4k )

)\ bduﬁu‘b}ﬁd& o US"'”‘JL'}JU:" J\ A‘)\Jm\)ﬁ‘)\.ﬁm\}&\JM\HDW&J‘)ASJJ\J

adae Hhliie SDE Al s 1) ki 3 50 JLEE) a3l 8 (Jial s O siee ¢ g 3 sad ) )l illas

ol S5 a3 3N VY] ol ey Ak 55 sl S a il Slae ool sl S 3l (S 2 S

14. Von Mises distribution
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