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1. REHEEE ITO DY) = [[(t — )™ dB()FEMIME, FHAHITRY ()
RINTTERE (HISFERRADT brown i&5h),

SEER: HITORDENTH, REvt>0, [[(t —s5)2*ds <@z, B

RSTRE, o<, YORMTERE:

Cov(Y(t),Y(t + u)) = jt(t —S)"*(t4+ u—s)"%s
0

2. ®X() BB AL
3. dX(t) = (bX(£) + ¢)dt.+ 2,/ X(t)dB(t)
FEREX() =0, IXHEIEY (L) = /X (O BIEHHS TR,

SEER: B TOARKBYO =2

- ()] dt+ dB(t)
3. xB AN ERBAIEE), FIA ITO 2tE FEIF
(1)°X; = ez cos (B,)
(2) X, = ez sin(B,)
SEER: BITO KB
(1) X(®) = X(0) — [ e2sinB(s)dB(s)

(2) X(©) =X(0) + fote%cosB(s)dB(s)



