dlﬂ_ .D(/ am;): Bm [JW

In deffusin dle= bt Wbt Tl - K=ser” ;GQ’*/
‘{'T‘ alfﬁuwﬁ w%vkm.

QUi o uill k ent x={geR:beR] ¥ vekz T = AEm lef b
o will i ht K o x ¢k 7 o = affero: kL
® whit & the cypinloi of %L(ord/w@ e Datrdbosio o, >

71 Markeov property

Tane- bogorems (seh) Jy, = b)e + clBVAPe - Yo €
Global [p'fSMz (2 lieor groah.) = 31 selu.
W Trie homsgorems . Aih S1g0 04 (RS hove the sone [P bt s
0= 5t [bdut [ s fu= X
=4t [ be)dv+ STl By= Pt
/ W =xe Fhaide + [ elwdsy (54,2 1B,
L I e P il
- Rk, flow map s fopenwy ot
= Fluban) m Fbig).  w
ettt . Q1. ek b of Py kenell’s 3 B TR U6~ ekl = ELH) - fr06)]
Fe= RN RN H




Tt (Marksy prpety ) BN Cf ) [FE T = "f‘”)[f 0] i
]L. bdf ﬁ"% f”: R R

" Futwe depds o the ourtent, T e post " = 1 £ o]

el 17t X = Kt [ bRt [Fork)dp, '_',f_i”‘ fow)= [
G [F 1= G (7] 2 ECHOR)] e, .

12 Sty Moo ety IEX[JL(XHA)%B]: /EXTff(XhJJ b
W( L/%r@(,fn_ T aw@ e w-r,f-ff T Gaf,

pof- 12.| Soppiy Tame) Lot (] be o findy of wuressiy o-dljebns . f furctr T )
<5 a WFP@WW-M 4. Awumst) el fvrM{ v 20.
. we hn decsly wethor of wt Tet ocured o guwen At
o Teby A8 At stapagtne gy Tw)et) = {7, ﬁibii -
Fighr 2 T st Bt din) Lo U< (€' pon. The Ho it ot e Ty = f{ 70, freU
aasterty oo oot (FLS sms o Tt = Dl o 10 bl € 5
U = gﬁm Lo Closed €45,
U et — ay boehser 5 (Gidude emem enw B> BR= FE =N FE )
e (sl w g 1), Lo © o sty o I
Wl be Hho. Smallest ¢~ effeln contuny W o af t7°,
Thn the r-aiehtn o —edy | feqo: WD eetiefe, vtm

{2 roly gy { Ky, 520§

i) ?]Lmﬁwﬁ Moo proparty Yot = y/); [P bexihde t (B e ) B yeper
K=K =yt ./é{ b (k) do + /D/' YY) 16, = brybe
.
W%/—>{Xr+h sidft o fg .



ok 7 G R, /;x_tb&/w 0
Z L) 1= ELfGD /HI = EfIfR) T #

R - Entonsen, E* L (o) e ) ] =(E"‘£ﬁ(/a,)~--f,z()ak)], pache - ch

Gt ot bttt whie H= all ral FE o ot
Bt gwﬂ = Akt G (Kyet) - path-wde
V=0t %) — 6y
St o PLoe) IR T = E%0p) v nes
- Hulfig dutrcbution  op H = R be a el sef anl Ty be tfe ot ekitAe fom i for &t
e datebiton of 2 s do bty dotr

H
. FedH: /;{(F): &X(XrﬂeF). xe i, Yo,
Harmmei, meas. oF X on 9H.

. flean value popecty. Wx) = [, 0w dfey) } yreagh b gon= 'l )]
\

Tpof e the sty bk skt epotn bl e
£ Mzﬂﬂ IE" I *r4 f(xcm] Jie IE*’zﬂw Pk edy)
D Durudhlet prblos; {L“’ f m) 7
e I LLL)H ]C > U(X)"’{E[j()ﬁ}()] pr) 4

T gowen (ool be rem(armfpigm) 9 a b o foctan  © fhean whts
= JUHe) Lygreey ,  TH = 4 {td: JefH]
Then, 5‘&07(‘44,,,3 = d(%4) Lmhe|
hee = EJll) M@ , 5= 52 o b O % g 1) ity
Ot I @) = 10551, ) (1)

CA=T Ty a0 b, Ti=T 9%04()(?!): (k)

bukv 0. Tk L] -




§1.3 The gmerntor of on T defuswn o por
Def- ( Genrntr). Leg (] be o tie—honsgurens Tos difun . Tts wifudresthal gountr &
pfon= sz;, IE”[}‘(XtJ)C]-j’D el
Domw Dy = { $:{=R , tle It oputs for ol 7ER
sy For fe et dl=bOOdy sl wehie  pc CIR)= Dy oo
f= b-ufon+ 4 00T Hess(f) -
F(r0g 9%y f
Pofs T fomels . fu)= finp [FHfOAs + 5 vf OB (rg)
Tk [, ECHWF for B afugds+ o #

Flofs,  d}e=dbe ; By=oef? f=32.

(i, ~ e (o =

§74. The Dgnk*’*i formule,
TnTd] € CURY 1 ocompiph st- PLijen T
ELfR)] = foot B[O, )

Reb - If 7o the I5t ekt b ofabdd sef,, ton ) fulfs fr oy f¢C°

ﬁ”f?f]wf (0 hnlds fr oy ¢ WW‘@%I—» reples € by v od tape aapecttn .

04% Neod 5 shoo tht B [F vf-:fo/l% =0
= /f 1{5@3 Vfﬁ b =0
Wﬁ"’—mwmé&/

W ol ¢ are bounded on e8({)




Bogh 72 (B SR B 5 K= {xeR mex) ‘
@) By=a, [tf<R: M/Aa/{'w IEL Ty ] whore T = 4 {70, Brék) 1
() B.=b, W7R .l 4 tho pobubdiy (B) hts K7k mnfbid roben fone )
WS: ay vhe M, aply Dybai’s fvrmm w (=B, T=0= k1K, jécf sf ]%F%}"”, i<k
B [f(Be)] = fort [E° [* $<f (eds] |
| o + [E° (% pds = [aff 0 (ETG]
Y OEIRIe S @) vk

&) Lot ok be the fust ofit fmflmﬁfo. e Ak:”’Rﬁ?’/‘Zk’Zﬁj bep2, -
Dot Ti= f {Ero, Brek  (hitty pie)

b < b
Pl Teew) = b [P ([Baf=R) = & f
Let {44 €C; sudh Hhat f = { ““&HI, whon =2, A][:o o fy
{25,2",] w,(a/nﬂrz -

by Dy ol L] = fibTo , vE
fok ARG, R (PR 2) =R

hon 12, =GR B, ~(lgR tebg)-R)=- g o] = (lg) . = bl # IRl +hie
{ R DY AR R T
= [F”Tl‘ ew) =1, (Br @ recamest )
n 1z, R R s BT R = (B

o]



§T5 Th dorastoroti. pofr,
The goeraton 4 . gjf Domh), & T, ECHWF fot @l tfuyds
chrmctati - Ay (7 C PonlK) & Dypbi, [PLfRN=Foh ¢ IV A
for Dariehler problem 4y 44/; q

f=A }Dom(ﬁ) )

%‘7.5-1 Let Y be an Itoo/#um\ T choraotercitat peratr A of {1t «
o BT f (k)T - )

A=y TRl Por
- If LT =t fvrd/x( opon U2, HHon Affi)—”b.

. Dom(/g).: fu\ tha lmh enutS,

To 51{»'0 ¢’ C Dom(A\) we neetl b chrdfy Yo 4ssee B[ Tyl =00
Dep. (Trop) Apoot yeR' & «tiap frflef df - Q71 ben,b1f) =1,

X & et 7f g = e, e§. pottm f pp=glk)=o,
lema 755, If x4 AT atmpf e, flon T an o cor Uy . EL Ty <.

Thi54 lerfec® ¢ Do(f) oM = Tkt £ = (00T) Ok
k15t LeefeC o feDaff) d - A ”f“’?’mﬂm’f‘:zf
Pt 0 2P 77'<‘“/‘J£‘7D:o\£wj b anorset 5 o €Co o fif,f -
2 foe Donff) 0l O=ETBIT = fo) = o= f o)
mf o (T 2 tp.  Jet sy st o & FEL Tyd < Thon, by Dynsi

L] - EFHw-gwld L
EA- -

wo UM, e Lf 4 us. #



E‘Kﬂl*«]&é . De /]{" pos . Tpew za.),@"ﬁrd(/yep‘
Lo ¢ be a bl meassnl fr defied 019D af defric
9= E'[oky)) clled  Y~torhons, ertonses ¢

Thon frof U =2D
L 806)] = ETLERp)) ] = ER] =¥ |

Thus, K?/G:Dw(/g) od /{?:o m D
Rk Dachet prbiem, {Lu =0, 1ep. Bue’a« selu W)s)=lg[ffl)(zpﬂ

AV
O e WL R 5

.0 ol bfal,meu.)-mng KT eton he Cfs P, T classi cod, BV,

1

&M@LZZ-/ ler Mt (,3((2) = }(tv)ff(b . (:}{dl’,lf): s Zk D Oa

Let D= (ol)X( ,t)) U((,o)z);dolt)) d}(u(t):o

Thoa i ; -
uwrmrs”wm@)}:{’ S )
o 6 )re(a)-{’\) % w14
Tt ok xet j S -

J
- ot anveaewfﬁwbmday (4,1 krmu{)h);)_j#st(o)ﬁ)_/o !

[
£L
2




Bel 14 (Dvh /lthfW) B R™Bn DER bld gon; b7 wd dh=> 4 D,
Lot M= 7 B (k) det dBr )
Uore precisely (DA et gpon DpeD @l [hp=D
) 7 St sl for t<Tp, ad 42T ,m%
B) sho dat Af= 200 v seczo) IE bvjniaf TlRd)vf + o rog

%) JL:%, ﬂf:(’ =>/£JL:0, V(M)Vj L ph. vf L a(hf)- .LA]C
b Iy ¥%eoD us A('ff %311 @LJ %’Jwﬁffﬁ&#-fﬁﬁ&j
Jho={ o 3 82 Rty
Y0 ¢ ('C‘*é‘ /J"d e P,U‘np/[ ]LMACWB) hve fn‘”’
‘]%p/l M Xe % s, fa0= 1 M&H ..

|Z ~h LY 4

( wemma w&/wff o P o ;Ap/pamzzw ot )béo‘DOh? >
& Ji i obtwie] fyemlnas By t, et fr D ot o
bof, Lot T=Tp, f= 47 T
Efoe)] = fint [EL [ afd]

X Um)@] AY) v op ﬁ# h 4=
T, — N> K4€dSay  (sthormiz fp ML)
Np= N ¢ 4D €D, > >y edD
D b4

o ﬁmm@n Bk ahzo >/ h=o, h7>> (mmwél' prociph )

By +t to ampute  yo)= EL PN Y DE;R” (7>71)

or R (IR fm 2



Be7d . Lot B bR Bo wik bixzo Lot T wffbo, =)
@), S tlot tevas, b P(rewy e fr ol xme
d) o ot [F2LT] =10 V37
Pot, @y Lot 950 ad Ty= Wtk DY ey Ton, (F(T)= e PLBg=e)
fr =k Tom, V€ Co(R), masz s - A A SO
EL ftog) = oy +E[[F 44 4],
Lar]‘n>= f : [, an] E[ BIDJ =YHE-0 [ furt Gk, ton kS ]

(2, an)¢ )

feo ) 2 IPE'B% =q) £ = [P(Py=0=% “0

az) El)aﬂ]/.
(ye e ) e T Py Efa] = 7 €, R

fm@ ke (by Dmoted comegtone Thn)
EC By J= ¥+ (ELT) } > [ELT]= 46D

ool
« A By=a)= 4 )
Note thut- Tp € T Lg Wﬁm‘, rary TM, [ELT] 7 [ELTo) = Y(aD) pi gy "



