Tonathan Mattin / lecbue L
Reeatt X P (ae\ \mﬁ‘ Pix N\ =z e Ud)

i :
- Pmb “~<oSarlre

That T ) Lolds bl
oo P = P2 N e U,

Where N1y -ns W= 5 S<p (@ (@) - faeyy, w
o Te T ) £\
2

= Sup | (R 0 (A
Acs

Hﬁw the preof works:

PO N - wUEN
Create o perw tronsitien Kemmel ! P(x N — Y,
S tart chain ot (Xo, z Y\ Vap, X/\ N’\P’KX,\_” \
% = s 5. ~Pl,.,

A AL U + (- a \ 5(
yy\—%l,\ U+ (l~a w\ . if
X,/\_N\ # va-\ Otheroise Vn: X

O~ (D vid
A, ™~ Ber( bé\ rid
L’) bernaull

(Coin €170\
13
Xy @
, ::>11 \Omb of  never Conple ofrer
* o V" A n Steps (- — 0o
A0 gzl ]

7\
Move Bo  Some P‘t

Note (e could  replace () with

(5 %) 'mi NPy, D ’PC\/,?\HW = 1-K

Y/‘/é

Pecal| v, -Vl =v SR an LAy,




/<

Ex: Jqu ) = Dulx R f 5:»’\(27T><)<\<U§

=)

XETo, 1] Wio, D =\, D=6 ﬂ?é,@i‘\: laeM

e 7%1ﬁJEH,

| u&,ﬁ\ = ZJ Uy (&) Sialzmsx K)

clmkcﬁ\*—ész:\ 2 Lt\clt+V’iB “

N N/U(Mku,\/ Ku:\\

- Lzrt:\t
Mk L‘E\ e K Lé\
A : ~Z (2T L
ST = T (1€ 5
2(2TTR®

We can exqicitl, write the tronsition Kemnel:

- ZX‘K’V‘E L‘!’;\\i

VD_,; Li/( "[Tc&\ Tr m\ sk Ayk

Ve
Lenun a Pé (U, N ~ P& (2, N PLP

lgl® |y A A T—e Wkt
Y o -V o) T e
)<

wacl $?43 ular otlecise .

i j:wc Uy Y, € L‘L Ctp] IZX Elhen EBrnsitton maeasuces
\
are equivalent (£ .= e Po>o

AT

@\/\ﬁ: \‘C TC_ - e 4 en 3 Uy and M, St @Luo,’\_\,ﬁ: Luo,’\
YEZO .




(/{\/;;\i tial Cond | trons K, ; v, JD lL) = \AC&\“ l/éé\
Wik, San.e B M .

v-l[ Udf,)[[

L5
+ i 3
—? Sé o) e (“t\\CLt ,ii',% S&)CLM' _;_—' go QDLUU:\\CL'E’_BS@JAL

uONM‘ w

rit e gqu.ﬁ\_( l0“(
previows line.

055w e

-

WU vl = sup ) @eddwien) - Secddis ¢
! (@ Lple <4
day =Lu, de4 MluNdr + cﬁi&; fbo Z;Awi%vtwp:jf
pos dedl | neur Z%-ﬁifal:javd
0‘::;?::“?-&1\ L |
< N(,u\ I\J(v\ u- V> l - vll /1()9“5:;1 (/J//_Ck; |
iyen 645,5 ‘
P TRV / TR PRGN - NN L= =2,

a 1 ’
4 ”f»cl\o =-1 Hfﬁ W, +2< Neg\-Nt), )

( AN
=22 0p ), +3K), h, i
=203 #,\)l'ﬁ’u

T LK Ben just like in previen example,

Y Y wmeg e exp NV in

NV, - Metsc,




1

, U)\wv{:t-c we_ are n the other Se‘bﬂr\j e ll":k{7\

7/1/\«»»5 AQSWM»Q gr\ Se tlat “ WM\ ):A/ [u.\ -N) CV\‘K \\.{kzlhwlr

Tou= &L <uw £eY
k=t

ith Ky <l and Cange (@) D Fenge Cﬂ:\ ,
thea 3‘ 1INV heaSure with Exp cenv (r Llie \/LJ;u—teéNé

Uy (% W) Ve (e, WL
A

Beoomns cum fatio ) o Brownian  path.
t -
\,\)l:: \U%:'l' go H’Sﬂ_ SLW\CLS
|

A= Tw =0 Ll eWdse Rica

&

oy -l . N a
[‘\S;CX) KLQ"‘TTH‘[N&Q'N@}TFE ‘ti 'Trm(uxb_qi\ﬁ

re= 177 (uy £ vy

O SSume  we by in Ns

o - _" '
PRI T Oy p=-ly + N CIIREY (e )
€T
% L rell™= \\r%“__ -2 |[Lrh

@7 & ond T o ergadic NV measures  Hhen SEAE

\ zV
\ A WlEY W/ s an
2) T an aSympetotica conpling VB w/ V)~V

(U -ver) 3 e 2)
\ v ly —_— /
E g &7\/‘?“@ 5t (/P( X S6



