
 

Jession18

lasttime wediscussed Ito's lemma for au Ito process
72019

DX f dt t gDW

It reads dF IF tf I g dt t gEIDW

for f o g I weget dF fit I Jdt 8 dw

E geometricBrownianmotion 51WAH eth EH 16Wh

corresponding
SDE is DS In E STIG'S At 16SdW

µ Sdt 165 dW

What is E Seti

Write FISH f SHI

IS 1ms n s t ISZulu 1 ShJdt 165ns dW
IFT F Ti TF

S fauttolu I1 at tuco S dW
Sh Imu Iink 11 dt t naDW

GBMwithdifferentparameters



ElsaM El Sd

nut'zdulu il Siti dt 146 E SAME dust
in
O

3 E SAM soneluttulu halt

in particular O E SCH SoeMt Sotsout forsmall t

Var SCH Seti E SCH

Solemn tilt spent

spent et't l f God'tforsmallt


