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2. Ornstein-Uhlenbeck

3. Directional

4. Stochastic Differential Equation (SDE)
5. 1t Integral

6. Backbone



ra Ll 2 IS 5o pia (59 Ll il 3 g (5l (a0

£ s 5n () 40 4S 253 5a e L i plo g Ul juala allie 8 148 la U Cand Siila 58l 5 0 5 s
o o2l (93 Jad D) gady puala allia lldas ¢ gign gaiaiun )yl [YO] 43a)a
bsad a5 Ol O GUle lam ) si Asalaa s 5 LI i) a5 1R (glaeate lail day (A
Rlae ma 5 sl glimd 50 S ) sladie 45051 L adla) 53 35 435 SDE b g e
SDE O (2 02 25 (o (o dtlBIU glabiad 50 eyl 8 (i (o3iade 6 sad LA ab) )3 4iadie
OU 2l 8 (a5 3 (oadams 53 55 saidae Jshieds il )0 e a0 a5 (sl p S 5a

Asdae andlae O sUle 358 5 il o s (555

O sble @ jgi g JLall abyl

D) 2l 8 1) 2l A s O 510 sa3 (5L jpase 4S Al gy ey S e 2l (oualy ) b 4kl )
hal dila apde 4% 8 lSay 50 slaan) b 5l (ol il 5 8USE 2 anl b ) [V Y] akaliga
(oIS S e cuald Jels i ol end ARLE s Sy cleds O)sige | gz ol
B a Ayme 4adld g3 L) JLIE! slaai) 8 Y gena [YV] Connily (i ppae (Susy 5 02 SRl
i S e L 5 A Gl g 4 [TF] 5 Y] e hoba slaail 3 L dasi je alia JiS) 348

WSy 3 So .l (L Al ) sl S a LEBI slaai i (G Sage ) S 25 o LAl aSclia
500 Cumay Soln gl SSoa R g0 5t ohside s s Gl jaee 4S Gl Gyl (sl
O JSe b da sl 208 G 1 0,0 e Ol i O ) 8GR L a3l £ gla) D2 ol 2 GBlas
Cuanin 5 4S "0l pun )3 (lae 053 €l e gaiudie 51 [YF] 1) 2 o) L3 s e oaliiind QU il i
Al e dalal 3 k) i ) ol ) Sl a2 S (A jee A sie e s ) AL E gle) a0

5 O Gl i i i 62 (8, x) = 025 b(t,x) = —Bx 5 OU 2 i sxnagis X(t) = X, K

laa b dlasi g5 1l Xy = xx dasdias Xy g o800 2l 2y i i
E[ Xpis |Xs = x] = xe Pt

oablg
1— e—Zﬁt

2p

Y] el Ule 5 s g8 4S sl (5 5Ll 2yl 8 L QU ) 84S 2 5 A 55 )

Var [ Xeis 1Xs = x] = ( )a’?

1R ) ey 48 ) 2l Ul @) 5 Asilana bl (slaai) B (us )y 3 4ABe 3 5e Jiliss ) (S
il ) 4 O Al Ul Cainat 5 O sede

p(x;t;y) JE) S8 abax € I 8 5t >0 ) s 280 (S Ll ) i X, S (b

5 9 A Lh(a) @b 81 8Ll h il g () qul e i Sie a = g0 s b(t, X) s

7. Martingale
8. Drift
9. Fluid
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10 .Kolmogorov Forward Equation
11 .Kolmogorov Backward Equation
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12. Stratonovich integral
13. Chain rule
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14. Von Mises distribution



¢y gl a8 5o pia (5, Dbl il B 53 (5l (i)

o) BBl glimd (59 ) ) sebli = sl ) (gloalis aend (Joleds 5 oI slimd Gy ey ) dined
[4] i Jaadl i aania b Jai ja aolia 4y 230 53 oa (Slay ) 4bed 35 90 )3 F0k0 (385 () 21aaBSle oaiil 63
Al 2 0 Slary Aied G Sl S a5 il i Sdae bl ) g g A€ axal e [V)]
Gy ooy 21 5 ) A 6 daadiiio See o800 cadly Hliml s i) Al 8 X, S

. E[f (X, )| - ()
Af () = limy g —— 5 Q)
Rdee [Yo] @l U D) X good dwd sl ety = inf{t > 0; X, @ U O 02 48 2s8ee iy
ol g gam el 520830 Y Anad Cad dgulae Qi a4 iy
ﬁ\.m\aﬁ}q(/\)h‘xemnﬁd\ﬁdﬁuf@\)jmj\d\meAq;xssu'a)é;[\/]w
5 f € Dy o8 ally sy 5 ny 3ie s f S of (x) € C2

af 1 92
AF() = ) bim 42 (0075 1

l L]

soai el Jla) ladined (55 Sl bl cale 4 Slee la S 31 S 28,80 S8 aSla
(TDS) rrnse Dlaiiae 5 g disie il M (Sl stied ’Ls;)g;'u‘f SSa shaadde Kee

Sty 5 o35 el il Y Rdee Ay o 5248 el 2 _)-“_)4 X = (Xq, ey Xp) Cosat
det z u_ Ve
Mzaxl [Vdet(g) ) g ")

g hyie Hsudli G yle G sSaa ol(G, ) e g¥ ‘{1,]=1,...,n} d‘)“*—.\dﬁﬁ‘ﬁﬁu‘qﬂﬁ
iy O sisa 1 (10) G55 5ia Slalae (oS U [7]

1 5] .0
AM:\/TTgZ[EE det(g)gfa)]

(det(g)g”)—+ det(g)g”—( ))]

w2
ZMZO (Vdet(g) gu) zzgu 0x;0x;

i=1j=

@Lu)md}‘)@}\)aﬁsﬁw‘)sdan@\f& S ealaM )

1 n
Af(x)=§Am=ZZMZaxJ( et(9) 9”—*2229’@%@% O

1 i=1j=

Aed 550 (sl DS pa LIl 5 G Gl ja 4S il ) Glsie (V)) 5 (F) dels) Al bl
D) ale st i M Sl
(oo™ =gY ")

15 Chart
' Laplace-Beltrami
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