Homework 8 — Quiz Name: K en_ |

Let W, = Standard Brownian Motion

1: Find :
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2. Find (Hint: you do not have to colculate the integral to calculate the ‘d’).
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3. Find (Hint: you do not have o calculate the integral to coleulate the d’).
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4, Let .
: S dXy = din{WdE + e TP IWAW,  dYy = sin(Widt + o YdW.

Find
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