dX, = [Golt) + G (1) X, + Galt) X F]dt + 1ux“'fgﬂ[a*} + Q4 (t) X, + Qa(t) X 2aW,

xs
Ht

delt:

Initial wvalue (double).
Support {(wvector).
Starting time ({(double).
Final time (double).
Stepsize (double).
Transition density.



