
BM ->
finite-dim dist

-> sample path continuity
Path regularity is

crucial in ats-time setting.

e.g : en= [0 . 1)
,
4= Bois

,

IP=X ,

*(v)= Istw ,
Youl =o for Elo ]

.

In this case
, FtElop)

,
Yt(u) is constantly Zero

but Xz(w) is only non-zero at wet
,
then

Xt = Yt a.s . since any single real number
has zero Lebesgue measure.

However
, 1477 always has its sample path while

(X+) does not
, IP(*+= %) = 0 , IPL Ytd= 1

.
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Back to BM : sample pathcts is from

Kolmogorov'slemma (sample path &-Holder its
for Fe (0 )

check :(WE- +7 is MG
, SeXW-*t) is MG

↓ ↓

quad exp.

Can they be generalized ? Actually,
WE -t = WF-wnt

-> Dood's

& quad var
-

decompositionuntil time t
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