Random Walk

Tuesday, October 23,2012
2:33PM
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Brownian Motion & Total Variation

Tuesday, October 23,2012
3:28 PM
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Quadratic Variation
Tuesday, October 23} 2012

uadradic Ve akiom -
- —

(), ()= w2 A,
[T

@ £ 5 Nl iereahge

T 0% = T (TG ) et
I’ k Ls  Dhe Aty £ A%, T
2

g( (7 ey Mé TR
"

{ T
L—> S () d¢ <o

0

~__é O
IR
O B el
Q = z A\/U\i'
3
E( @)= 2 E( bw,| = 2 At = ¢
2 e



N @Y =

L a8

ZVTawg | = T my VT2
e

L NT Gl ¥

* WU st 23 wdf VL2

NIV AT 2 Ay

ke
N
+
- O
Yo
SOAWT — £ g
'd fl Mo

Lecture 7 Page 9



Stochastic Integral... First Steps

Tuesday, October 23] 2012
4:49 PM
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