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Aufgabe 1: In terms of the φ-variables, we have
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Let us introduce the notation
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part (a) follows. To obtain part (b), observe that
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which gives
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Aufgabe 2: The expectation of the Ito integral is always zero,
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The expectation of the integral on the right hand side of (2) is
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To obtain the expectation value of the Stratonovich integral, we write again
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which gives (xtk−1
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and we end up with
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