Mescic Garopy, and fhe Seausgle el of e Wiener Process
We “WQ% 1the DA&QQ\&S e iopy. (mc%(aQ/ theeresl {o £he /fom:wn%” e:«:uu?&
og Gaussiett peocess
[0uh etedion v e - QF/c5[2c T ]|
De&mih'cm T Wiener @(ocesg Tor C=To the piocess et saa'sfgées {le &@c&’m%_
Properties: CW. SL-» 'afo.ﬂ)
! WC\(),O’) = 0 ) ﬂ)ag. (Qe(eup&\( e supless Aepenc‘eﬂce ere S
2 Ao ang. eselof] and hell. h,stheloll fhe incetent \eer-Wew
s indepenclne of  \eend - Westd ,ad o Neo ) Weend st e
|éene’caQQL& distiibueed
3. ‘M(&%\Q(m (v)\/@)l{-sD . e et '6,&6[0.13,
is elled @ stendocd Wiener piccess on [OL]. ¢

It ccon be pioven  Aheek :
X. W ex$(s Cw'o. the Dmseﬂﬁ—)%&k%m« _Uwo(eu and porsﬂ:% wee c.o@lat S teculed oS
KeerPren - heeve  Bepresentation),
b, Wi Cousian, cmd oo # N0,0) (the cevadt gece. follecs eoiviedly Geen that
e = Weer-Weed |, Pars.).

(onedec d% T oA 2R defied Q;OL , &% - | [ Wiee) .w@ﬂ’z:m
ancd e Qﬁ(ea&% now dhett ¥ i @ MeeGe on [DﬂJ (v%@ KOO Bt v ¢ 8
PSeUCIo - MEENC FroL %Ms Theoten - mh% tr s uduc\@% L arad

- Fuctrause we howe Gt

Yxe To,1 , V>0 , O ¢ Op0x,fe) =5 Cyexe?) € Qrexed . “Thie éi(e((?g wiplies
(uo(}lg’l) that  Nee,d% o) & N2 dro, ) o Gz o 820° foc cone <> which
fhen woaplies thae [O,01 15 é*—%o\c@% beunded Gohu? . By choosing S0, sudl
encudh , fhe cxbxee. ;‘*"Y’Q& et o concreni G0, (¢ mgchcmge wsealue \OGQwQ

S

§ Sv@nN@’C‘¥’EO"T§‘\/IZA?’ . gf @”\/Cﬁzjdyfﬁuqﬂ%\e
< C L(M C&E éﬂc ng’@]—i\(&s = Qcﬂ (be! \f&— 9 gj Z_[‘G_Es\’lé 0‘8

Y -9l 1o = L
< Q S\Q«Lg\ Qcm goc\e QQ[S%‘ m‘l 240



Nence {he oloxatentioned drevetl inglies frant

Wowd : [0,L12R 6 dufd* comauess | for T oluesrdd e,
wlidh  fren impﬁi@ Eheet st'%uiﬂ

ch,-’)'- [o,ﬂ—a\Q 'S Aq]éu Confivueuss, ch>~< % o(Qw@s’mQQ uoegl,o



