UNIVERSITY OF NEVADA LAS VEGAS Quiz 6: ECGT774 Stochastic Control F17

Problem 1 (10 Points) Show that the Weiner process is m.s continuous as well as continuous in proba-
bility.

Problem 2 (10 Points) Prove that if a stochastic process X (t,w) is m.s. continuous then its mean p(t)
is also continuous.
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