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Problem 5.10

E[xjw'(tk)] = E[(Sij - Wj)W'(tk)]
W'(tk)] = 8

E[si E[W'(tk)] =0

J
We also note that

J

N .
z .

W'(tk) = W(tk) - :
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We therefore have

ELX W' (t,)]

E[W, W' (tk)]

J
: N
= W - z .
E[WJ (tk) ol ¢L(tk) E[iji]
T : T
But E[W. W(t = E %
u [ 3 ( k)] [W(tk) fo W(t) ¢J(t)dtJ fo ¢j(t) E[W(tk)W(t)]dt
T N, N,
- fo ¢j(t) = 6(t-tk)dt = 3= ¢j(tk)
Yo, 1=
:
E[iji] =
0 i£j

Hence, we get the final result

N No
1z[xJ W (tkﬂ =5 ¢J(tk) -= ¢J.(tk)
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