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In the absence ofexternal potential

the simplestdynamics
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3 Probability of noise realization

If we say that 7H11 fans a setof GRV it wouldbe nice to

be able to write their probability weight P RFI
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4 Probability of trajectories land

If we know P metB and we know x t 71513 can we

get P nail Yes but this is painful
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All appear equivalent to order dton let's keepα arbitraryfor now
thematrix It is an upper triangularmatrix
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Then we need to use Ito calculars to compute time
derivatives in the integral

If we use a we use whatis called Stratarovich

time discretization We can use standard calculas in the
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