STATO0041: Stochastic Calculus

Homework 5 - Stochastic Differential Equations

Lecturer: Weichen Zhao

Fall 2024

L. SRAEBENL Y T7 R
dXt = —Xtdt + e_tdBt.

2. RIGBENL A 2
dY, = rdt + aY,dB,,

Her, o NEH, B, € R.

3. iE#Kolmogorov forward equation:

0
aps,tf = Ps,tﬁtf-

4. R HTtoY HUL 2 ¥4 T
(1) dX, = —X,dt + V2dB,.

(2) dX, = —VV(X,)dt + v2dB,, FHViE—eig k.

5. (fiBAMT) 4h€a,b e R, Ni0—4ERENLGS 72

dY, = 1_ ttdt—f—dBt, 0<t<1,Yy=a

HIFEFR N a2 O AT B (Brownian Bridge). UERH:

t dB,
Y;:a(l—t)—kbt—i—(l—t)/ 0<t<l.
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