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STOCHASTIC PROCESSES
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Figure 1.2.9 Sumple paths
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Fzgure 2.3.1. Trajectories of the Poisson process with compensator for \ = 1.0.
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Figare 2.3.2. Trajectories of the Poisson process with compensator for \ = (.1.



34

T e LGS S TEPE It o U e s .y

CHAPTER I.

{ I Y]

o

0

L]

Sl oot

0.2

L

—
= —
e —
B e -
b reavensiind s snmationy
Lr]

| '&Hh‘:‘ ; A

18 14 20 2

.
=1
e

Edeaawinshinn s inciicn

LAvawiiian oo

! .,
20oaths A M 1 As
e Yom ad
T
Ll N
b 12 14 05 13 18 19 12
3.1 Sample paths of Brownian motion on [0, 1).
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BROWNIAN MOTIONS
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FiG. 1.3. The law of the iterated _omman:_ﬂ
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FIGURE 2
3.2.4 An Exaraple
Consider the “unction :
: rsin(-:) when0 <t <1 .
f(e) = o 5 (17)
: 0 when t =0

It can be shown that f(¢) is not of bounded variation.®



