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In this paper,
this approach a nonlinear SDE gover ned by

nonlinear Stochastic Differential Equations (SDEs) solved by a new afpgoach. In

a nonlinear Stochastic { J|\l|11|i1| Control {80OC) problem
'hen the nonlinear SOC is converted to an equivalent problem in stochastic measupe space, by
using Weiner stochastic measure and Riesz stochastic representation theorel "THE new Stochastic
optimization problem in the stochastic measure space is transformed §o a Stachastic Linea
Programming (SLP) problem, by a new approach that we called stochlistic SIOMMe MERSUTE theory
Ihis approach leads to an approximate solution for original nonlinear SOQgproblem
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In this paper we use stochastic optimakgontfahand dynamic programming to model an optimal

al debt from the optimal debt make a country

foreign debt and show why divergences of the actu
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vulnerable to crises This model suggost important variables which may serve as warning signal

predict crises
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Abstract
In this article, we study the

boundary conditions in the form of multi-term fr

analvtical solutions of different parabolic heat equations with different
actional differential equations. Then we compare

these analytical solutions with numenical finite difference methods This comparison shows a good

of both analvtical and numerical methods presented here
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