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The relation between the randomness and un-differentiability in the Stochastic Process
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We discuss the relation between randomness and un-differentiability in the stochastic process. For that purpose
we first discuss the discontinuity with respect to (wrt) the parameter of the stochastic process, which is
composed of an iid generated random series form the probability density function (PDF) of the stochastic
process. We first define the generalized Brownian noise but it is converted to the Brownian noise based on the
central limit theorem. We define the stochastic differential equation for higher derivative of stochastic process
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Fig.1 Three stochastic processes

The top figure is the Brownian noise process; Vdt6,

The middle figure is the cumulative sum of vdt6,

The bottom figure is the cumulative sum of 8,dt'>
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