PF‘O‘Q%\D\""){V\ MQ_)QSUW@ on /P(ZHA

I

Ld OQMe[oog] b% e @MW —pa% )Dm@s G M()ﬂlﬂl g’J)ﬂL@ <

(X eecory =0, T PY — (S%5))
([t — X{Lw}ﬁﬁe (o, 1 C GCEOJH/SB

Thanlts o Ko\m@@m) oo Jrow Such Bhings enEt

> Gract with o protess (Yo %Ysﬂjj@ tht Kelmogoroy Cr torte.
SYLRLCJ[ & Yorsion (qt>tc_coﬂ tat 1< g5, Cg\/\Jf)VW\QM%

The law of suds o praGss. s heefore
CA ﬂgroloa\m'k)lﬂ mecsuv e on ]Dajfh SP@L@

‘quf%): Plwete s (6->Yy o)y, (6 E |

—— £ ¢ C(li1,%)
\/\/lef S“-J;\AQl 5\@»1@ We jCOL@?



Def The Cylineer c-Fiodd & =Cllo1 S)is the = {eld ganemtd
by the projections 1T, ¢+ CI011,S) 2SS ¢ ylw) = W),

Eq. If neN Be (g™  and t, _k.c (01]

/I]WQ PCA/% SP&LQ iﬁ a YY\QJLf;(J SP&@ N ﬂ-é Own \m/ﬁ\m%_
ol C(Cgfﬂﬁvz —~ Lo 00)
Moo | uo)w) =

T\)W;S S QCQW\P\Q)%% W\Q))(F\L (Q,\)o)f\-ﬂp Gﬂg 5 majr))imyﬁ
s S@Pﬂ\mb& ng{? > S S%Fﬁml@&>



Theomm: CLo1],>) = ;Kb( Clto), D), deo )
Chorel & Ditlal bar the metric Speree (Cicor) 5, o)

—]’\'\uej W< (Can 1&&7){3)(\% “HAQ la\/\/ O]C &, CQV\‘(V)YH/\OWVS ngQQ)/a%WL)Z PI\QCQiﬁ [X)JJC(,[%,]
oS o Pno\oqb\/\l'%j YNALUYE e (C([oﬂ\)%) ) %(C@QMJS?B)-

MOQJ( IW’JJPO(J(C’M% EX/\W\‘Q{Q)'- | !
LQE QQQJCQ(OJ—H \OQ PFQ—@(DWY\\/Z\Y\B VV\O’}\\@M\, SJ/C({JUY\ﬂ @ LG W\
: Xoi 7,
XJ;X;@—( NC%@"%I@) W\@JQ?QN‘QKQY\JV TFMN\ C}é gor <<t
l2
W sans logh Hime trat E[ 10 %[F1= Co lbsl

[ ipﬂ KQ‘YY\ijOWO\/) HVQY%\M &bl@C/[O,T] “Hf\ﬁJ[ \—S

O(“H'dlol@” @W\”f\f\wg F@F X < %_#J[S s




Sine T})Cﬂfﬁ -1 ﬂ)(ﬂ\gf\%} = | %/Pﬂ >

D T e PN)LQSSQS 3\(1’) g& o l“V\OUﬂ'J\”ﬁwfslf\&]OIC on, ﬂ?(\ﬂgl ,

PI. X% ot bdth veions of X, o PO =X1) =1 Yieror)
L P XHﬂ)o[gﬂ # %l\w[qﬂ)

@bdﬂ >N<P/ ”§’<ﬂ ot l?QLP‘/\ @waIY\UQMS o0 (QJT]_ S@ ff W 15 S’\F,
%P hoatgry 9= X porerry ) bngn
Le. IP(X'# XT1)=0.
(\JDW) \Q’[ P un J(W\cmﬂ\ﬂ %L{OSJ 6J,-_j‘ U%X) iv\@@mﬁﬁ\@m
swe that XWX are all W@(mﬁmlﬂmu@
o Ty are ol eqhal, a6 prowsie, en some P el
S)oo
M: This Process, s callid Prownian Metiow (J%Du@)ﬂ-
Tor all wc\ﬂw/ ({P%P)JCCWD tefor] © C™ Vx< JZ




“Dé; The wWiener wegbdure \/\/)Tb S J%Q la\,o af Browsn |41V M@J“\@W"
Wy ¢ Proo( CliomT nd) € (el )
Wi CEY = P =B weom ¢F | Bo=x)

This nRaLSur: Wob OP\%M@\IM construedod bj N Wi @ NTT
VATa¥ |9l% (010\&@ Q9>/ a\w\%% )85 th)qWS b@fem Koz\ﬂf\oﬁom\/ m\d

Ws SCVoo{ qq}( Pmloqbil{ﬁ JGM@@ O \f)\ﬁc)m% fgﬁjr{mﬂ) ug_%ﬁ )Jwg
Mﬁx% Qv\@m@}lr@y( %j Wiend.

L Nene 9]( J(\“Q “LOJE weve M§Qd JC\/\\S &@ﬂw g% WLQCQ -
wieny™ o oﬂwmcﬂj constrided, his macgvy on
P@%\ QW&) mgmﬂ dhe, Damﬂ MJKQﬁmJ (m)f/bow@ok

4 YArS Qﬂftm@) From c Mo VEQWJDQK/VJE) N ene
defined tht protess %m\/@h its (random) four i soces.
which he M%JM@M clowd s (<5 it
O{Ql l\mi@ C@f\V@fg%hGi @@LANQMJ(S |




