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§1.1. 5| B

% X(0) = {z(t,0),: < o(w)} BFE XETEBREM (Q,
F, P) EHIFREIF G/RERERE. RE/NREEME E =,
2,+-0), HEBBERIBME (2,0, i, 1€ E)no ZIRMER, HH OJE
BEE R R

g;=00Gx1), Diqi=—qi=q <+ (LLI1)
i¥i

AT EIELIRE (1, TRER 5.1, @B 5.7 LI §71, REmFER
R AR, RITBEE X(w) REMTHHER (D):

(D)) HES. MIMRTET 51, Borel HIHIKY, H HERF A
L.

(D) (w; p(2: 2(1, )=+ 0) =0) =0, XHALRR
Lebesgue IR,

(D;) (w; ¥XfE— i€ E FifE— t€ [0, o(w)), 7E [0,2) (X
8 (- ,0) AR —XH) =£.

AL 0 = (gq,) AFEEENTERE (—IREHEHAEBE
REMEOEBEM R —SBORBL—D, BATZREN OLRE.

O 32 M FRAOBH FE R S 7E 1R R TR AR T H R A bR 8%
UM ER. THEHRIMEEXSHERRBENEREBN &
INO BT MBEAR R L MR E RN —LNE “—0 OdE”. B
1R FAEE O T FE /Y AL Al

EX 111l XTFr<o(w), Kt H (-, ) KRS MR
r=o0c(w), Hr<olw) HEZEe>0, E(r —e,r+ &),
(-, 0) BEFZIBRERA.



B, RER SRR AR VR AL A #(-, o) —YIRERA
HEE— AL, Bl (-, 0) WE—NRRAFEE, S 7 TR
Z.

EX 1.1.2. MR OHERE X(w) = {x(2, 0), t < o(w)} HR
F it

(w) =c(w) (o E,'Q) (1.1.2)
MR X(w) AR/ OTEHFTN O L.

EX 1.13. R OERE X(0) = {2(¢, 0), t <o(w)} HHRE
WA SR, WRZA— 0 I8!

(1) (w: 2(7(w)) =0)=Q (1.1.3)

(2) HE— weQ FfE—te [0,0(w)), 7€ [0, ) H x(-,0)
EZHARDERA.

HE X 1.1.2 fiE X 1.1.3 Al, %MQLEE—W‘QLEB’J@
fE1E L.

FREWZE (2] B HKHIBIE T ARSI ENER R LEE
BL,HAE (2], (3] A A8 EAE (4], [5] REHEE KT
FHRSBH—RFIFZE L. AEHEHIZSAH 0 IENER
BRI G EE 1.5.1, ZXEENEETHEEXIERN T R
IR el an TR F#EAT: B R KRS R BRI RN 01T
B, kMR ARG WRE RN —0 O3, &G, RKIBWE
EEARIRS ER"HEER QTR

§1.2. g, TIMEVEX

BX (0) = {2(¢, ), t < o(w)} BE—O0ERE,D, = (1,2,
ceyn), &
ﬂ,‘,”’(w) =0 (1.2.1)
o) & x(+, 0) BHE— KA (1.2.2)
) inf (#: " (w) <t < o(w), x(¢t, w)€ D,)
pi(w) = | o Lt (1.2.3)
& o (w), g (w) BEEL, U B () = o(w), N4 o’ (w)=

e 2 e



B(w) = o(w), BFNL
o (w) A x(-,0) 7E B (w) JEHIE— D RR A (1.2.4)
inf(¢: o' (w) <t < o(w),x(t,w)€ D,)

) () = : 2,
Fr(0) {a<w>, i LA s
FRA

0= () < of(0) < f(0) < - -+
< (0) < FP(0) < -+ <olw) (126)

@.

k=10
(") w) = 1.2.7
() {Z(a‘"’(w)-ﬁﬁ’l’l(w)), k>0 S

c™(w) = D (6" (0)—F2 () = limz{(w)  (1.2.8)

5s=1

mn () <t <1t¢(w) (1.2.9)
o(w); W t=0"w)
MNE—we 2, t <<o"(w) &
2P = 2(ei"(w0), w) (1.2.10)
FATHEHE X(0) = {x(1,0),t < o(w)} ] X" (w) = {x7(1,0),
t < o"(w)} KIAEHRICH
g.(X(0)) = X"(w) (1.2.11)

F(w) + (1 — 7i2(w)),
Nw) =

§1.3. 5] XV (w) (n=>1) B SRIE

5[ 1.3.1.
11mﬂ Nw) =" (w)=0c(w) (we Q) (1.3.1)
iE. B (1.2.6) AL, KR hmﬂ w) = "Nw) (we Q) FIE,

é
A= (w; " w) <dlw)) (1.3.2)
T2

e 3 =



F(w) < 4+ (weA) (1.3.3)
ﬁ@:‘-‘(aé A, BHEEFR (D) 1 2872 (w)) € D, Hl, 0 g(w)
< olw), N

Bi(w) < oi(w) < o(w)
TRA

0 =" >0w)<o"(w)<<N(w)< o"')(w) £ vri
< f2(w) < o (w) < gP(w) < -+ < o(w)
(weA) (1.3.4)

AT
0= g"0) <pi(w) < <F(w) <

<olw) (weA) (1.3.5)
HD,=(1,2, -, n) REAHRANTEK (8 (w)) € D, A,
MNE— wen, WEH ieD, #
(B (w)) =i, XEFA & BKIL (1.3.6)
TREH
2(+,0) 7 [0, 8"(w)) HAELFA -XE  (1.3.7)
MIfT, B (1.3.3) FadEfR (Dy) AlA = &, 5[EEEEE,
5|38 1.3.2. HfF— weQ fi:<o(w), BINIE
},i_rg,u(Bﬁ")(w)) =0 (1.3.8)
Hrp

B (w) = U [ (w), By (w))N [0, £) (1.3.9)

i, &
ACw) = (t: 2(t, 0) x +0, t <o(w)) (1.3.10)
B(w) = (t: z(t,w) = +0, t<o(w)) (1.3.11)

A (w) = U [82(w@), o (w)) (1.3.12)
k=1

B™(w) = |J [0¥(w), B{(w)) (1.3.13)
k=1

TRETIE 1.3.1 FH

o 4 e



A(w) UB(w) = 4(w)UB™(w) = [0, 0(w))  (1.3.14)

A (w) S A(w) (1.3.15)
B™(w) 2 Bt (w) (1.3.16)
Alw) = 0 A" (w) (1.3.17)
B(w) = ﬁ B™(w) (1.3.18)
At , nR 4
A(w) = A(w)N [0, #) (1.3.19)
B,(w) = B(w)NI[0, #) (1.3.20)
A(0) = A(w)N [0, ) (1.3.21)
M (1.3.9), (1.3.13)—(1.3.18) 8
Bi"(w) = B (w)N[0,2) (1.3.22)
A(0)UB(0) = A" (w)UB"(w) = [0,2) (1.3.23)
A" (w) S A" (w) (1.3.24)
B{"(w) 2 B{"(w) (1.3.25)
A(w) = O A (w) (1.3.26)
B(w) = ﬁ B{"(w) (1.3.27)
FH
u(Bi"(w)) <t < 4+ (1.3.28)
w(B (w)) < u(B(w)) =0 (1.3.29)
P (1.3.27) 18
lim w(Bi"(w)) = u(B(w)) =0 (1.3.30)
FRE5|BEIE.
3|38 1.3.3. MfF— weR i <o(w) BIIAE
e (w)lt (1 +0) (1.3.31)

JE, FHFIE 1.3.2 4

e 5



lim 0 (w) = o(w) (1.3.32)

>0

TREH ' <o(w) AL,FEN>0, {£

t <o (w) (n=N) (1.3.33)

H " (w) B5E XA
dP(@) = 1 + w(BEh, (@) (n>N) (1334
(w) Z " (w) (n=1,2,-++) (1.3.35)

H Bi"(w) fyE XH1(1.3.35) 18
0< #(B((n)(w)(w)) < “(B((N)(w)(‘D)) (n = N) (1.3.36)

B o (w) By XF (1.3.33) Al

aM(w) <o(w) < +00 (1.3.37)
FTRMAESIHE1.3.28
lim n(B.} M () =10 (1.3.38)

B (1.3.34), (1.3.35), (1.3.36) f1(1.3.38) 3748 (1.3.31), &|H#
IEEE,
EE 131 7 [0, 0(w)) (we Q) LALIFH

liillx(”)(t, w) = x(t, w) (1.3.39)
E, B <o(w), TREFEN>O, {&
(¢, 0) = x(&f"(w),w) (n=N) (1.3.40)

TRHER (D) M51E 1.3.3 BRI EH.

§14. XF X"(w) (n=>1) BIH—SHR

® X(w) = {z(1, w),t <o(w)} BRE—OFE. LN, R
B (rn=i,0>1) (u<t, ic EU{+0}) HEESF~%
MEZE L, = (6 > ) B 8. TEE

u<t, A¢ N=>ANL, €N, (1.4.1D)
RKTAR T RRAOBEN 2 &, BRIV R AR [6] hAIE X, Bl
EX 141, L 6(0) (we2) MEEKTIRE
X(w) = {x(1, w), t <o(w)}



HIRAR B TR R EIBENL B, R

(1) 0< (o) <o(w) (we) (1.4.2)
2) H—¥e=0F
(<t <0o)€EN, (1.4.3)

B, R AEQIETATFIRIR AR E:
(2) H¥—Yle=0F
(6> 1) €N, (1.4.4)
5131 1.4.1. ¥ 6(w) BXTiIE
X(w) = {x(t, w), t <o(w)}

HA AR B0 TR SR RO FE L 28 &, )
(6>u, o>1t)eN, (u<t) (1.4.5)
(6 =u, 0>t)eEN, (u<?t) (1.4.6)
(6=u, c>1t)eN, (u<t) (1.4.7)
(6<u, o0>1)eEN, (u<t) (1.4.8)
LR
(6<u, oa>t)eN, (u<t) (1.4.9)

iE. B .4.1)f01.4.4) 18 (1.4 5), Mifn5(1.4.8), H(1.4.1)
1(1.4.5) 5

(6=u,o>1t)= ﬂ (8>u——1—,d>t>€N, (1.4.10)

FE1E (1.4.6), M1 (1.4.9). H (.45 M(1.4.6)18 (1.4.7),
5| FRARIIE.
51 14.2. &6, 6,BRTIE
X(w) = {x(t, w), t <o(w)}

FIARREB TR RIPEYLE R, B 6 < 6, W

(Ba— 8y <r; 8<¢t, ad>t)EN, (1.4.11)
)4

(8,—8,>1r, 8, <t, o>1t)EN, (1.4.12)

E. () (1.4.11) XAYIERA.



Hor<<0, N
(8,— 8 <r, 6,<t, 6>1)=VEN, (1.4.13)
AHr>0, RERFERENHIIHE 141 A
(8, —<r,8,<t,o>1t)
=(5h<o+r,5:<t,o>t)U(5,<8, +r, 6,=t,0>1)

={ U (&< r0> )N > r:,0'>t)]}

rpry€R
r|,rz<t
r,<r,+r

Ule, >t —r,o=> )N, =¢t,0>1¢t)]eN, (1.4.14)

B (1.4.13) f1 (1.4.14) 3718 (1.4.11);
(i) (1.4.12) NAYIERA.
H or<0, I
(—0>ry 0, <t,o>1t)=(865<t,0>1)€eN, (1.4.15)
Hr=0, NHFE1.41 5
(6;— 6, >r,6,<1t,0>1)

= { U [(8:>r 0=>0) N (03<ty,. 0> N (6, <7y, o'>t)]}
i:;i:ff’f
Ules.<t—r,o>t)N(6,=t,0>1¢)]€N, (1.4.16)
B (1.4.15) f1 (1.4.16) 3778 (1.4.12),

5| EEEE,

5/3121.43. XTE— s€[0, +0), ¢! (w) BEXTOIE
X(w) = {x(t,0), t < o(w)} HAREKB TR ROEILEE.

IE. ZEART|EANEAZSESE o!”(w) FHidH al(w), HESE
ﬁgu)(w): Ugﬂ)(w)s ﬁ(k")(_m) (k o Ly 2y +° ) %B)EE%—]:QJ:ZJ.E X(w)
B T4 R BB AL AS &L

T ES P E L ETIRIE:

(i) ¢t <s,

H we(@>1) M s=c"(w), N ao(w) =0c(w)>1t; #
w€(c>1) B s<o™(w), M a(w) =s>t, TR (e>2)2

s 8 o



(0>1), BIEFR (e>)S>1), LYt < s NBITE
(e>1t)=(o>1) (1.4.17)
(ii) =5
HF (e>)S@>), fll(e>1) = (a>t,o>1t), F
=HT|HE13.15

(a>1) =[U (8™, <z<a"°,a>t,a>t)]

U[ U (W <t<pP,a>t,0> x)] (1.4.18)

HTY g<:<ol” HE a<s<:, TP
BrPr<t<o®,a>t,0>1t) =18 (1.4.19)

B (1.3.22) o>t Y H XY w(B™) >t — s Al
B <t<o, a>t,o>1)
=B <t<o®, u(B") >t —s,0>t¢)
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