MA €109 SUMMARY LEC 8

k. theoy — probab. theory — Aoch. proc, —> stooh, b = SDEs - - -

G rownianm moelion: 6, = O, AB,~ N(CO,aty), ABqy, .., A, independent

DMC mﬂio'vwbs D.‘:d@ Dn ) Dn:{ojg?‘,l 13

2" ) e

11 O!_ N(O(T\ f-U'-'s : X»‘ . Xll .-

Do : 6(03‘:0 | a(’]§=)(1
D, — D4 : fé((» ) E(Iix 1= -%_(é(a)_‘_'g“)) + Q-:"'Xg_ | EU\
Dm_1 —> DW\

2 o ~ wmeT

B(2:1) = $(BUE « B(aw) + &7 2 Xy, 7= 2™



