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Definition



Notes

proof:



proof(continue):



Ito-Doeblin formula for Multiple processes(for 2-dimentional)



proof:



Continue



Theorem 4.6.2. (Two-Dimentional Ito-Doeblin formula)



proof:



Corollary 4.6.3. (Ito product rule)



Theorem 4.6.4. (Levy’s One-Dimentional Characterization Theorem)



proof(idea):

● Lemma
● Euler formula:exp(ix) = cos(x)+isin(x), where i is imaginary
● M(t)-M(s)~N(0,t-s)
● M(t1)-M(t2),M(t2)-M(t3),M(t3)-M(t4),...are independent



proof:



proof(continue):


