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E[Wt] = E[Ws} =0
COU(th, §W9) = EKQWth} - E[th]E[fws]
= E[C|E[W, W] — (BE)*EW]E[W,] = (1 +1*) E[W, W] — 0°.0.0
= 2min(t, s)
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var[Y; + Ys] = var[Yy] + var[Ys] + 2cov[Ys, Y]
var[Yy] = var[§ + We] = var[é] + var[W] =1+t
var[Ys] = varl + Ws] = var[€] + var[Ws] =1+ s
coulY, Y] = EV,Y;] — EIVEIY:] = E[(€ + W) (€ +W,)] - 1
= E[¢%] + E[EWy] + E[EW ] + E[W,Ws] — 1 =1+ 0+ 0 + min(t, s)
var[Y; + Ys] =4+t + s+ 2min(t, s)



