ADVANED SOHASTIC PROEBSES - 22° (ERE

R(;L&Q,: i% D(Xb‘- b(Xg)cVCi— G(Xt:) &B\—,
with b 6 Lipsdatz - Gomfomovrer  Fhew

~

wR) L) = 4l bt + 4 £ pulSTR)
on ") LF(0)=VFa b 14T (FIA) | uith A=66"

—

—Bb m‘\: n)H,E &, w\F (’k\
aa‘

Exa- fomwolor o Ompbin - Ul poon

led (Xk\wo w He prowo om ] ,r&nvow g%, SDE
dfe=-2Nedb + 6dB, with No70 (languin oopuolion)

Thow - L/S,['n,\: - ﬂw%‘(@ﬂ ¢ %‘%\'(%\

Mfimgj SDE oud FDE
[ Dizichit, problone - Jom. oo olotione v R'—R. st
Akby=o Twed | fo DeR’ qow hondd at
by = ) | ¥ veD
Remour : » Sludioms sl oo C(D) onnd C (D)

* Sotlaws o, oo an D (wak. & A)
Blop i fhww e o, howmded m(omeg(bm o phooldl be
P ()= IE,,( \ ;“’K‘
whme Ty \m%,<t7o: 2. ¢D)

oo} Fit ool fhak T 20 Rmas. [(Be2), inos o )
P ho kondeol . %@P) oud Commdev (B | v,
Fum fl, 3% omle, W (Bere)) v o foial il Srcks
b (B)= h(Bo) jvx By)- 4B, 4 4 fAuwo e Ty

(oP)

— o (B fvum A0y <« ool m\waa
with El( t,\tbn\\ = Bl (W W(BN)) =) ()



¥ Soe | Ty o Ty Roan
"W Beny) =2 Wby Rean
b (Buclle elhbdle o (i ks
by domimaliol anyuaenlt | we gk fom ()

O [@\; By (MBye)) = Er (4(B,)) ZH )

N Maw? Diuchid Pl
ot L b Ao goaln o] o Tellw poon (X.) on K.
We Lo, fov claliome b R*—R agj&v%o@ﬂ“’“‘%
Li(x) =0 0 eDeR” opn, bunded b
(‘XM-DP) x b () = /}(ﬂ ) we M "
Exoe: Poies b 000):= B (4 (%) i onlly
porll, bonded odulion o on-0P)
%U&: & 0 omded el Comvteler) Hy WM Wt\m

( hoowl B o a5
ComCiauny am DD

®

@ Ry ough Sc)lﬂbdmbgw 2gwliom,
We, Loon {m dotiome w: RE—R 4t
gt el e g

wle) = 0 ) \)&’)ue(DD
&) Jﬁ’“ 0) =B | f weDeR’ oo, bunohd
W) - ) e D

Bop 2 Amimes %ba)moled? A Hww axiele o, hamded (M»waeg(%\
haw T /}&DUKD\LU (?"U\ [E- (J%Bt\cu'/ ) , ve R
Pﬁ.
%m M,\x,o\hmdwl /aaQ: 935&\7\3\ ouok Commdv?/u M =W t\ j Ba\é/)
Fom th, TG gdzmuﬂmunu Q we et
Me = w (®) ¢ ﬁm By)-dBp+ 4 fAuv(B«\AM y% Bods
I L

X0

=u(Bo)+ XVW(PM\-ABA < fotel “W‘L"‘?”&’ %” LTy

W\ﬂm E)\(H‘\:I\tﬁ) :\Ey. (Ho\ =W (%\ (*\

* Sim(g,l‘t;\t,& — Ty R-m&



Wil 12\ Fleagy | =1, (M) = W 06) (%)
x Sime | 0Ty 2 T - an
" Becy) 2 W Bcol=0, I
{u(Buclle grlwbile e fui b
by domimatiol anvoguns | we gk Joom ()
) = fimy By (M) Ex (43 + E (f@ (B)B:) - %Q

( Wowl B aw a5
o Comlimous @n DD

Baps: Ammo § i ko™ How 25l o bonded slifion o (5E)
Yo T shokd b W-:E”(g(:me@(f%moﬂ )

Rm% oy oM DO |

Himt - Show ok \% We W @ okl (RQQ% (.SEW,H\M
M= W8 erp( J3iete) o Mk wonfingoh, v 07
T, poad o0 o0 e oy of Pupr cudl Rep.
| el The ok ool ousl the Foymmon - ¥ag famolay
Wo ooe Jo aolliome e RKx R —R o

“&:?w%m\(/\,=%_§zw) om0+ R (Ml’cﬂ @,“M%oi(bmfw]
on) = 4(w

o) = initiok twimpuolie. i
(FKE) %'a W= LA W on (0al R
W‘%" (O)ﬂ = &(?v)
e\\hﬂ

Bops M Fouw 2xls o hoomded eltion o (HE) thow & ool b
E@& L?\t x) = E)uu; t\\ t7,<> weR®

2Vl w by o bondeol . %(H&\Tm)gqu&fltm ousd ol 4eof),
Ak Mimulioe,Bo) . Thon (M) 0 0 boinded monbingole
Todeol , p o Ti's
My < M +jvwza@a&+j gm,m,wg wler, B)dv
w(t By ¢ jw be ) Amﬁmq.w

o W \eunded

(He) = Bl = By (wle,) < w k)
E, \w&om\ Es mm Clepd) o

HeP 5. dvwmes O0Lin boomoeol. St thw xidde o seloiow of (Fre)



Hop 5 Aswmo 0 boomoeol. % Fhuw et m/aa(otdvve& (FxE)
that i Eundedl om E,ﬂxﬂ{* VTm L0y %\wm \73

Wltn):=TE, (£ (B op| falt-,Ba)d
- (% o JaleviBa) )

2 1 be o, boundeol 3. B%U:\KE\ T gl tzo ol ol oeot),
At Hy=wlt-n, Ba) ap (ﬁa\’c 2,B)du) |
T (Ha) rae@ﬂ D 0 hyeded WMML
My= Hos ST 0B eqt—)dBy - J -aulbr ) espl =)o
t4 jAMJc L, By) exp(=)dL + Ju {1, 37.)45(’5 7—%\0@(‘\ du

=M+ jw tn Bﬂ ep(—) 4By,

T 2, (M) = Bx(Mo) = By [wlt &)= wlr )
BT
\E%(Mo?)e\w( %L&zm&) ~ (&)

Lary Rocern
- (omvodw o %ﬁtm:! pRU (LT 5o P)
Dey: A prown Xedgo olehmd ow (U ouol withv ol im 9
i aaiol 0, Loy oup (LP) if £ (0 ) - 0oloplidl - oual it asbfes
x Xo=0o  Pan
x X hao @Nm& ‘fmo'dmiea a8
* V/atno: Xeto - X lJ: ouo‘ Xm'xbé\(
= mamonty yi mxe‘mm& oud  alodio I\MWJ

Exumply
4. Xg= bt tao %yn g beW\J (&b«mm{fo,cmﬁwmé\
2 T B m RY 0 a Loy ot (| onimuon Tiojedbsn)
— A= bt B Jtio e beR | cetae
3, KHo cone) Rizem oo (Ne)e, . # o Ly (poen on Y
wtﬂv Ca,oun% +m3a15m%)

4 Cmmmd Rgen oty - X, = 717 tyo




(u loviag vopen)

4 (ompmd T oo = X, = T | oo
ol (0], & P, idepodid of (Yoo 4 1 om K
o o luy pown on R (wih widisg Dojerdin)

\f\]e/wimloww len MQM’#L?M) W\J 0 oﬁ&wmdb}
Cmn}zﬁtm'n? 1.2, oud 4.
" Xe-bt+ 68,3,
ot m«)m £Ump (oen
Poglico (8 dost witv) - lek X @ LPon R
0 "L 5= 6 (X, ne ) A X o LP oﬂm\n,ﬁ.(ﬁx>bm
b Y ceMpa = X wa P an ™
c- Y XY o indepondauk LP | tuw X +Y i o LP
d-Fum b.,eade ompoent X" o} X, o frr-d, e LP
(Pambqf dlegonclent om the oty Compwrrm%).
Lewy gowms o ilimalily comeddiol & ol -cliinbl fow,
tht we/ wwgamaeW o?e?m/ o imthodue e matv &by o
Chowaclencte LP.




