i i o L o .

a1/312009 | 1o - omemsww J‘mmnmt HIDRODY NAM(CS Lecves 6

(ﬁﬁ WHITE FORLED NSE ) G fAy

'>‘tt-.x) = 5_‘_ bn @nte)en(x)
K ind. redl BM

STOCHASTIC CONVOLUTION

+ .t il
P = fe O a0 | Lavs

; . fass verSion
.+ regquhovity : -5_?¢w‘““' 2

5 . ¢ enzoneén
_ A s ;
1P Uy =1 plemly o = (S neh) = {5
I:f’ ¢ € sCLy HS) thm 3 €Wy SM@’ , VEro0
36qu Ws:; G , Tcoo  a.S.
wo loss - §veon
WELL ~POSEDNESS OF (Snse)
Jew 2Llu-Blw +2¢3 | du = (Lu-Bw)dt ¢d3
. Do Proto - Daboussche  brice (103) s auk 40KG back furdher
mzv+ P
tocoah 4§ =2LProe3
veum-P | i
=y v =lv- Bl -W (snse)

" forvung yeren

. A priori esHmote
[(snset) xv

. CalgN,v? =0 o B _
<8lv, V) 5 €4 ilvl\?_u Rogl,. =« ¢y iviz vl Ho gl

NG -. | &
s % nvn"“q * cg vl AVRNe

- <B(Q\Q)n"7 f\', \l\.fl‘\ia, + l(v?ﬁ“qk
% L
L!.‘ L\ l‘

=> o Wi ¢ ey (gu) + il g ) hitp

G 3
™ =5 swp Wb ¢ e (mo, 87

ge[:o‘ﬂ Lx “VO.T !

Also, ' ’ '

(st_:;_e.)hv “V“l}r _H‘L ¢ € (M.o, Y.T) @




* sl LzTH—“ & “V“L? L?k “Y“L’}Lw
A
< oly, W2 = - { Blv), P? va W ‘!‘P
il bt
U@l £ Ml WONE IS

- N B(g,\p\l\e_.r“;\ Py “Q“E‘TH".Iz.
X

= “Qtv“LIT H;: £ “v“l}rl"l’; + “v“LﬁL’Q l\v“l?.TH

w >

r R
+|l g\\ @ ey “"“L?;o & -\-|\1’“l!3r_ H 11.

=) “)i-u“e_ru';: < Q@ OW’,T,T) -

R
G ALERYIN APPROXIMATION
ZrVy = Lvy - &, Blvn + ?u)

VN‘E'—-O = Py Mo

\ YN':P'V?

- PoINT ¢ Samue O priovi eshmate ( unif. in &)

Ll a.s.
(_—=> Blva+Ty) —r Blv+D) inLLHY
vesukk follows as lejore
=" welM-posed. on fo,7) , ¥T?0
=> pwP in V(D if Bo ¢ 03 (:‘.e.?eHS(L‘,'L'-))

A ————————

Tnis ovgument shows o control on lLu(-t—\lle

Bux we an it TH6's Lemmo. | as welk

ax® o 5 pide,; 4 qc ok
f —J'-'“' J J +3‘

vl + 1 g wlp

3 hﬁ . — x.ﬁ a'
Hyos boow,| © = (Bm X E i f- (ﬁ;)mm ' 3 ( )
b0 Prako - - ind. X : d
~Fobcyw F ”
k ! - oF - R P (- (‘_f
dF (L, x) = 55 (& R dk + %_ﬁ-(hx{-)o\x{:
“ [
P2 2R R dx © gx§ . Af
=y M6 -
x____.,;——# : AB; | Ji; k) 0
dj_v F(thldXt) ﬁ— 0 X




—— A P - s e i e e e e o e e —————— s e e

) du.=v (u.)d* + Z bnfndﬁﬁ
intén

=2 dFlt, ml)) = F(E MmO ot + <v,,,|= v"(.mo\t + (O F I bnend(a.h

+ A S ——E‘ bh - ok ‘M‘“
< inenN aMh n .

with Fle, a0 = llulll::. 3

Apply T45' s lemmo  and fous axpaskolion | on Inigw
4L 2

= L B[] --ag i)+ Bo,w

S-oAE (l\u\lz;) + Bo

b d u“ns Groawouk =) ovivol on EE[[\u(em ] forn.u. fad t . But ae wask o
control  E [ sup Nart® lll_,,] £ _ S

kefDJ
Ry Tool: Baarw holder - Davis- (’U“"“-! fruguontty ( alo catked l\u\mrgw vmq.nﬁthfy)
E{ sy Inu)l"] v E [ ¢n P" ' |
Oc-l-f--r : [ ] e PR Haine of 2 M
where M T o Locak mqr’mﬁb quodrah‘c variahon “!tf- d By
E ity
= [OStCT _Mu’)" le‘] ¢ C (lla.m\\\z, Bb,f) :

By o.pp.kﬂinﬁ. Ie's lemmo to B = iy,

=7 E Diwen,] < iB+ ¥ E [M“’h"] '

STATIONARY NEASURE )

L&
| P
Semism\)'p'- Ty : Co (W = Cp () o (Tt Yo = j $ 0 B (v, dw) -E[ﬂult-v))]

ik : :
Teg : Plw) — ?O’D ﬁnt}&)m) jP-E("l*ﬂ)“(dﬂ (§t) =

; : }uuh—#ovmrd.
1t % Cato) = M Han & (M(éjm)) 2 (T,':.),.) i = $,. solution map

Theovem * J jnvariant meosure .

prook : For simpudly,arhxmi- Bycow . Therrwt also holds for B,s @

M) = solution to (SNSE) with me = o
Me = % (aw)

Lo & dgh. o _
¢ pe G




9 (r) = ball &4 vadiws v in H' (wntoed ako)

Je (M8 = P (nuwi o ? v)

oo e
a3 € e L
¢ & by choosing vN 1 fov o given &2 0

anifovmy in t70
= e ( (BH‘ NS c &

= is Ham => ... vesrt -as bepore. B

{ e

"UNIVERS ALTY " OF WHITE-NOISE PORLES

eonsider rondom Kick F.orcn.s "Zi @ =Ve Z oZ,_ $ - anare.
ice
Ne = S br gén o 2

ne @l

Compore Hha dynqucs with (snvEe) whm .f i—,; 3 =Z: bn(!mcn )
he 25

.

G '
Gaim: " é wnverges to 4 in LOW

(= Ponsuner's Thaortm

(xn}m i.i.d. meam O, invavionce st
A
# e X padan ()
| [n*.]ll_ |
.2-_ Xj
JS!
PM in low

Pyemorg: . Con OASD conSdR conhinvous in tima .f.oru‘ns kut not Gaussion

and. shlt obtain  “wraw univertality ov\d Convergence to white

@ordv\%
. Suorokhod's Hnodvtm can ‘m apecd to Mpsrud.c convergence in
.Lq,w to  o.S. oovw*exgmu




