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good go

1. B(t),W(t) 0000 (F)-Brown D00O0D0A(s) 000000000
L2(F) 00000 sO A(s) 0 2x20000000000000
000

X (t) = /0 a1 (s)dB(s) + /0 a1a(s)dW (s),
Xo(t) = /0 az1(s)dB(s) +/0 ag2(s)dW (s)
D00D000X, ()0 Xa(t) O (F)-Brown 000000 (X, Xo)(t) =

000000000000 (@EUOOUOUD X430 X, 0OOOOODOOO
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