ELEC 697: Homework Oct. 15, 1998

(Correlations of stochastic integrals) Show that IE [∫ f(t, ω) dB_t(ω) ∫ g(t, ω) dB_t(ω) ] = IE [∫ f(t, ω)g(t, ω) dt ] .

Hint: Use the fact that correlations can be expressed using variances.

For further hints email riedi@rice.edu .