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At W (0.5), we have W(0.5) = 10 + 3v/0.5Z, where Z is a standard normal random
variable (m = 0,s? = 1). And so to calculate P(W(0.5) > 10), we are-calculating

P(10 + 3v/0.5Z > 10). Simplifying we have'

P(10 +3v0.5Z > 10) = P(3v0.5Z > 0) = 0,5
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