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Remark 3.3 Computations concerning Brownian motion repeatedly require a
3.1 (p.455) Let B be a Brownian motion and let s < t. certain set of formulas typical of Gaussian distributions. Let us recall them

(they are all based on the relation Bao /1 Z with Z ~ N(0, 1)):
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Recall: E[X*] = 3if X ~ N(0, 1).
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