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M, = A(t) sin(By)

civon Fe-martingale.

3. No Adel 1 otoyaotud dlagopuxh €CLoWON
AX, = (14+ X¢ + X2+ X2)dt + (1 + X)) dB,,  pe Xo=0.

Yrodely. Oétoviag Xt = tan(Y:) XUTHATYOUUE OF L TohO amAr) e€lowon yia TNV Ys.
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