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STOXAXTIKEY AOTIXMOX - XTOXAYXTIKEY ATAOPIKEY EEIYQYEIY

27 Y EIPA AYXKHYXEQN

1. EXERCISE 1 ané ¢ onuewwoec “The Cameron-Martin-Girsanov (CMG) Theorem”.

2. EXERCISE 2 ané tc onpewoeic “The Cameron-Martin-Girsanov (CMG) Theorem”.

3. EXERCISE 3 ané tic ongewdoec “The Cameron-Martin-Girsanov (CMG) Theorem”.

4. No Avdel n otoyaotixr dlagpopixy| e&lowon
dXt = [bl (t)Xt + bg(t)] dt + [01 (t)Xt + O—Q(t)} dBt + [O’g(t)Xt + 0'4(t)] th, HE X() =x,

6mov by (t),ba(t), 01(t), 02(t), 03(t), 04(t) YVvwotéc cuvaptioeic (ue Tiéc oto R) xon (B, Wh) pia Sidtdo ot xivnon
Brown.

5. Na Audel 1 mopaxdtew otoyactiny Swapopiny| e&lowon xat vo eZetaotel we TPog Tar pouvoueva Expning:

Xy = (1+ X, + XZ + XP)dt + (1 + X7)dB;, e Xo = 0.



