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In[T]:=

ut[7]=

<< Statistics' CantinuousDistributions’
Imcr = N[Table[Randow[NormalDistribution[0. 0.1]]. {1000}]]:
B= {Incr[[1]]}; For[k =2, k = 1000, k++ , B= Joan[B, {B[[k - 1]] + Inex[[k]]}1]:

ListPlot[B. Ticks— {{{100, ""}, {200, "}, {300, ""}. {400, ""}. {500, "5". 0.02}.
{600, “"}, {700, ""}, {800, “"}, {900, “"}, {1000, "10", 0.02}}, Automatic}.
AxesLabel - {“t", "B(t)"}, PlotLabel - " Browmian Motion', PlotJoined — True)
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Imcr = N[Table[Randow[NormalDistribution[0, 0.1]]. {1000}]1]:
B={Incr[[1]]}: For[k = 2, k = 1000, k ++ , B= Joan[B. {B[[k - 1]] + Iner[[k]]1}11:

ListPlot[B. Ticks— {{{100, ""}, {200, ""}, {300, ""}, {400, ""}, {500, “5", 0.02},
{GDD, "), {700, ""), {BOO, “*), {900, "}, {1000, “10", 0.02)). Automatic).
AxesLabel - {“t", “B(t}"), PlotLabel - * Browmian Motion®, PlotJoined — True]
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1= <« Statistics’ ContimwusDistributions’

m(z):= Imcr = N[Table[Randowm[NormalDistribution[D, 0.1]]. {10013]1]:

mE=B = {Incr[[1]]); For[k =2, k < 1001, k++, B = Join[B, {B[[k - 1]1] + Incr[[k]11}11:
(4= Bprime = Table[(B[[k+1]] -B[[k]1)/{(1/100), {k,. 1, 1000}];

w(5}= ListPlot[Bprime, Ticks— ({{100, ""}, {200, "}, {300, "}, {400, "},
{500, "5", 0.02), {6DO, ""}, {700, ""}, (8OO, ""}, {900, ""},
{1000, "10", 0.02}), imtomatic), AxesLabel — {"t", "B (t)"}.
PlotLabel - " Approximate Derivative of BM", PlotJoined — True]
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(&)= Incr = N[Table[Random[NormalDistributien[0, 0.1]]. {10013]1]:

m[7}= B = { Dnor[[1]]}: Fox[k = 2, k = 1001, k++, B= Join[B, {B[[k - 1]] + Incr[[k]]1}1]:

in[g]:= Bprime = Table[ (B[[k+1]] - B[[k]]) 7 {(1/100), {k, 1, 1000}];

w(3)= ListPlot[Bprime, Ticks— {{{100, "“}, {200, "}, {300, ""}, {400, ""},
(500, “5°, 0.02), (600, ““), (700, "}, (800, "*}, {900, "},
{1000, "10", 0.02}), Automatic), AxesLabel — {"t", "B’ (t)"}.

PlotLabel — Approximate Derivative of BM", PlotJoined — True]
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i[1]= Simplify[Inteqrate[2+y«»Exp[-¥*2+(1/t+1/a) /2] /(2+PisSqrt[t*~3sa]). {y. 0, Infinity}]]
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m[1]:= £« Statistics  DiscreteDistributions ;
m[2):= Imcr = N[ Table[Random[PoissonDistribution[0.01]], (10003]11;
m2:= PP = {Incx[[1])]}: For[k = 2, k <= 1000, k++, PP = Join[PP, {PP[[k - 1]] + Incx[[k]]}]1):

in[4]:= ListPlot[PP. Ticks-> {{{500, "5", 0.02}, {1000, "10", 0.02}}, Auntomatic}.
AxesLabel - {"t", "N{t}"}, PlotLabel - " PP N{t) wath lambda-1 and N{D}=0"]
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m(5):= Imcr = N[ Table[Random[PoissonDistribution[0.01]], {1000}]]):
mE)= PP = {Incr[[1]]}: For[k = 2, k <= 1000, k s+, PP = Join[PP, {PP[[k - 1]] + Ince[[k]]}]1):

17):= ListPlet[PP, Ticks -: {{{500, "5", 0.02), {1000, "10", D.02}}, Automatic}.
AxesLabel = ["t", "N{t)"}, PlotLabel = " PP N{t) wvith lambda-1 and N{0}=0"]
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m[1]= << Statistics' ContimnousDistributions’
injz]:= Imcr = N[ Table[Random[NormalDistribution[0, 1/ Sqrt[20007]1]. (2001)1]:
inf¥= B= {Incr[[1]]);: For[k =2, k <= 2001, k ++. B= Join[B, {B[[k-1]] + Incx[[k]]1}]):

inf4]= ItoBdB = {0)}; For[k = 2. k = 2001, k ++, ItoBdB
= Join[ItoBdB, {ItoBdB[[k - 1]] + B[[k - 111 » (B[ [k]] -B[[k - 1113 }11:

5= StratoBdB = {B[[11]12/ 2}; For[k = 2, k = 2001, k ++, StratoBdB - Join[StratoBdB,
{StratoBdB[[k- 1]] + {B[[k -11] + B[[k]1) »{BL[k]] - B[[k-1]1) / 2}]1):

ii6]= TtoBdBmirmshal fBsquare - Table[ TtoBdB[[k]] - B[[k]1] ~2/2, {k, 1, 2000}];

7)== ListPlot[IteBdB, Ticks— ({{1000, “0.5", 0,02}, {2000, “1", 0.02}}, Automatic),
AxesLabel - {"t", "Int B dB" ), PlotLabel - " Ito-integral Int D*t B(s) dB(s)")

Int B 88 ggo-integral Int 0t Bes) dB(E)
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out[T]: - Graphics -

inf#]= ListPlot[StratoBdE, Ticks— {{{1000, "0.5", 0.02}, {2000, “1", D.02}}. Automatic},
AxesLabel s {“t", "Int B dB"), PlotLabel - " Stratomovich Int_0*t B(s) dB(s)"]

Int B dF seratenovich Int_0°t Bes) dBcs)

Cutfg]= - Graphics -

inf3= ListPlot[ItoBdBminushal fBsquare, Ticks - {{{1000, "0.5",. 0.02), {2000, "1". 0.02}}.
Automatic}, AxesLabel - {"t", "Int B dB - B~2/2"},
PlotLabel - * Ite Int 0~t B 4B - B(t)*~2/2"]
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