Home Exercises for Chapter 10 in Klebaner’s Book

Task 5. Can an Ornstein-Uhlenbeck process [a solution to the Langevin equation 5.12
in Klebaner’s book] become a Brownian motion by means of a ché.nge of measure? In

that case, how? Otherwise, why not?

Task 6. Assume that we have observed the solution {X(t)},co7) to the CKLS SDE
in Task 1 where the -y coefficient is known. Find the estimators of the coefficients «, 8

and ¢ according to the methodolgy of Section 10.6 in Klebaner’s book.
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