S Ber Bromode Prorfs

Mcﬁé . 1827 beofadkitet Rofet Brown ctie #elehiliereginy .

Wi 4900 verasckon. Bachelier wnad Einstern dip wallomatiods wﬂq
4923 gelingt Notert Witner dac ersle exnlte Meiell

Motivation : Dot Xp dav Ot dio Jetdline 2er Bt £, 00 M (Xe, tETCR) e
b act ok . I Al Al T Bs=[e,2) v ¥, =¢ o arLora.,
oo i Snrahme nelor Ailecose Stofie folyt foo X; it ormal- Vetiong .
th e Fatervmblin, smabborg ,z

WE'WW&_X}?ﬁ# .
D Vimdkisharg Xeis-Xe 4l it o t ablingin. Ducaws felol Ko - X~ i(8 101)),
Vagon lov Yookl soe Bonridla” Lol {sot) e 1] 4 L0) wmst damaih {0175 b5
ThLapo k. aelli, avn pLogrholide Grivsin, wir Lhote (X, (u) sliby aei

Depotinn : Eis Brnimediy Bremegd (roter Wosmar -Brozayl ) ot eim stokast
eyt (Xy £ €R, ) mt (1) Xoc0 P-£.5.(2)(X,) beocbut awall. Zunrickhee ,

(&) £ (Keus~Xe) = (0,b5) Vit 20, (4) Tart alle Bare sinn sHotsy ¥, [[Sh2000t

Exiatisat tin selcher Prvxeyt ! QBes (4) #Svrin e d Salev, Kolme greow qu{ H&‘.

W detndd B miivsl ol mﬁ.l&.ﬁ_ s Wiener (71, Lampert’, Tan. )
MWVHM" v Pt awall ﬂgf}-%ﬁ&n Fip it gasLwt
Xelw)= Z57, lnfhlﬁfmq_dlﬁfﬂﬂf,%ﬁjtﬁ]i (2awickot act [0,1])

Wlptmiin : Vymyy (88 == ond [k W01)27) it e Kol QT 304000
A Sabe -2 Ble fiv Yo homvingict P .5 Pttt (X teRS) st tim Brrrmach Srramgt(br1),
M%Mﬁ-ﬂmfl’;J:f@H,igJJ {

41.2 sfu) . Lepitoat o - Hevrari Mh‘_"‘ E{y )= wwnass 2, %) 2!}’
-%N'ﬁé BB n#;', (2", uwﬁ:-- Xpn ) adost #’m!’:ﬁ:-{ufﬂ - I3)2 = |
41,3 Satx : &Mmm,ﬁhﬂmgtiﬁﬁgm ; 5

v
Pfﬁ;._f_:ﬁ Xe/Cttytegt=2])=1 , Ff%pfff,f;'ﬂ.]fmw-:ﬂrf .
1.4 Sabe: Bar Prozg) (Vi) it Yor0, Y, = £ Xy ((20) a5t sim Brrumedar Fovzef .
(Bass medd oty 1206). Ba (21: X a Ky 4(Xa-¥, ), 003 (Y, Ve, ) = BOK, ... X )] sty i 0]
IS Satr : (X ) beoctut foir jeslio ty 20 st joio h>0 o [ty by ek ) c0 vidh Naklolellin v Yoy~
A1.6 Selz :(a) P(X, excistid)=0 Vi (b) P({uw: A({t: X/ t0) existart))=0})=1 ()
(8 Lot : | Fast Gedee Fhad o (Kp) ot A-fast wivginse olitfortnvisbar.)
Bewrtis :(a) Da (2 Keun-Ye) =M 10, 2), 486 PO Z(Kpp-X) €M) =20 (650) VH
(&) S& ()« 4, ol Xptu) dflan o t, s0nt <0 . Tokly { mmiptbon u (u,6) , frlyt =t
Salz v, b E(I] 4. 0)a¢) = [TE(4C- 1))t =0, alor P(L (et co) e .
Rie Mephbuphect v (0,8 5 Kpla) folyl any dor Hodotrtoghuit , e von f wut 0%, p".
Bensting 414 : by Saka 116 felyf | dayt fack judsr ok vm (Ky) sih v B <
Ahic kb, Vamatiing ot et Lamt toih wilt rebtfizietar, dh
Air varichgelinle Loy eoss Toilihons fot Kivee evstlide Lauge . Do gl
Ao anik flv st ivoimat, Rronody, Bezesse.
(Eae ME o Lokl hbsr Vamatoin 2t fast Sherall Aifforisictar.)

ah



SHochastohe Brrease g‘&f&w 71,2

Ad A2 S‘sz (M%mm tirts Errrrmsolio., .fr'rm.u-d,:]
':?wf[//l‘/f;l Brrwadle- .2-7'2174 R a "?; SE A gy Xs pi ﬁ"‘l'&'_

P(M, 2a) = 2 P(Xeza) = P(IXe/2a) ad0 .
oot iy ok, Maker-Eginodafl . Su vy =t i X=al)
Aav. ot T, Hopp-Tait M.Xfid.{ [tast] eo(X, osust)
Ui, pracipl ot , days fl (X)) oo Arrbe Mactkes- £y emsckatt gilt
Lo ant oo Fvzes (Vo) =(Xemue ~ X, ) ehendatls ein Brown-Trovys
“"*"*’M““"ﬂ"!m- JHf Ty ) frr““r}éwwadwimdm&#r

koo giapagll . Dastured anslict 2k i Virdolimy oleo Bwztasse wiky
J-ffwgaéﬁr‘ P(Xe>altak t)=pP(X,ca|tuct) mma P(Vp=a)=0 .
Dnrnsne 1ot P(Hyra) = Pf’ﬁ,sf}:?{qrf’ﬁ #n)-r.?{f‘*st‘,fffq.)-
=P(¢;Lh;t;k’¢a'4-}4?{”r4if',¥f Sa) =R2P(t,é¢, Yyra)=2P(X,2a).

Bemsrbsnny 1.4 : i slavke Morkor. Egiohafl gult foiv jistm Bz
WA tablingiyin. sk Aodsrniirtn Bunrihas., (4. 7. B. Gomsslir - Stote S.206).
Bimshing 1.5 : oo Sprigelomgopriorsip gt foie Selihie Soppreston =
X'ie X | folle 0LELt | =2Xp =Xy , fadle t>T ot npekir ein Brnomscle
Brrzeyl (0. Gameslor-Shte 5345, dnt odone Bewrtss, Himnrtns and Freedman (4441))

1. Man SeHmdbit eivr anpmmitriske Tofodct ot sl Ftilgumhlon nh et
Ao Grunglilin. FVh aent L3 h gty 0 gekia

2. Ma Metomdtit Ly~ Brosesse ,dh. Brvzease (X;) it endliher Varinuz
(arm wat acd Kev( X, Xp) erndbid ), opspelt otie Goays- Brveeese , b
Ui grele sl - i, . ViAsLorng tine  Wormatretsiliong <X . E Gau/-
Foziyt ant Airite dined i Hovar'onz fo bt Feolinal,

Br Benwache Bazeft ast dann. e Speaialfatl wit FKav (K, ¥, )z (56,

‘:37'1‘{(1’}_)' i Brnnade W M 1'},:‘6[#4]')” Yo = X - EX,

time  Brtnamocls Bololke MM%-L.M ool | Lrtnnn s B

Him. Zingoms madd Wiener ol tolen Stmmandn weglayst

Bt (¥,) ene Broack Briche , ae wut (X[ := (19) Vg | Bron-Feeep,

At Brovmade Briche Lot di; Kgvmon o fnhdnonn. Koo (¥, Ve |+ man(5,t) - 5T,

Mﬁfihmnﬁwﬁhma&\wwﬁ
Dfegrate PN N SO ey . e Mt.ys-..& . Qabe; apelt udler Flast
vow (Xo) die Rell eivin Aot avaBolefinnrimsim Frimhlan .




