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Recall Riemann sun for Riemann integral
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later want stochastic PDEs with noise DX fattyDW

partialdifferentialequation

there are differentkindsof stochasticintegrals

Ito integral

def analogouslytoRiemann sun lW Browniannotion
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But BM is not differentiable daff doesnotexist

it turnsoutthat the valueoftheintegral isactuallydifferent
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How is Wait I W Itifish distributed
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s in thelimit n sis I Hwil is coast It is a deterministic process
theonlyprocess forwhich E is constantandallhighermomentsvanish
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note thisis different fromusual integral because s w r FI andnotlike St

Stratonovichintegral

this notationis
sometimesusedtodifferentiateitfromHonintegral
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similar tobefore one can compute
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and highermomentsvanish if summed over similar tobefore
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In comparison

Stratouovich o some nicer properties andbetteranalogytousual integral
but ineachstep W is evaluated inbetween ti and ti ti

alto technically abit harder tohandle

but at ti the increments Twi are added as wewantforstock
price development

nextweek stochastic IDEs like DX f dt togdW interpreted in the

sense of the 1to integral


