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Moments of last exit time(first exit time and occupation time for a ball by

Brownian motion

Chuan Cun Yin

Department of Matematics,Qufu Normal University,Qufu 273465,P.R.China

Abstract Let (X_t)_(t=0) be a standard Brownian motion in R~d,and let B_r={x:x&R~d,|x|

Key words Brownian motion stochastec process moment

DOI:

- TRmRE
AICAF B
¥ Supporting info
¥ PDF(215KB)
¥ [HTML 4= ] (0K B)
» 275 ik
k55 5 J ot
P JUASCHETR SR R
b AR A5
BT A A
» SR
* Email Alert
b 30 B
b 0 B0 BB
HRAF B
P AT A “Brownizg),
BEALI AR 1 A OGS
WA SCAE B ARSI
- P

TR




