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Density fits: hyperbolic vs normal Density fits: stable vs normal
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Stochastic Differential Equation (SDE)
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dXt = {Sil’l(Xt) — Xt} dt + Zdwt — th

e J; ~ I'(3t,3)J Gamma subordinator

00 OO0 (oooo) YUIMA ODOO Lévwy DOODODOOO 20180 120 20 15 /20



00000000Lévy OODOOODO
(o] le]e]

Example 5: 0000 Lévy O 000> 0O 0 Brown [ [ [J

o Lévy U Xy =bt++aw,+ J, 000000 SDE

dY, =Y;_ dX,, Yo=1:

a
}ft = exp <Xt — 5t> H (1 + AXS)G_AXS

0<s<t

o Ul Ruler-D 0D ODOOOOODOODOODOO
00000 code OO

00 OO0 (oooo) YUIMA ODOO Lévwy DOODODOOO 20180 120 20



00000000Lévy OODOOODO
[e]e] o]

Example 6: 0000 SDE
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—(tY o) |u|™ <1 — i(3sign(u) tan 0427r> +iptu, a#1l
u

2
—to|u| (1 + i—ﬁsign(u) log |'u,|) + iptu, a=1
™

o (a,3,0,un) € (0,2) X [—1,1] X (0,00) X R;
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