Semimartingales and Hardy spaces

Det A contiaung <:sz P)‘SCM,‘M/\‘IWA({ (2
- 0
“  Coutinuods  process (Xé)wm:cﬁ Can e wrates
Xf:/"lﬁ%({’/ Wher@(M%ﬁ contnpoul  [ocel maré.»\ﬁal(’.

(A;()fcyne'/wz.a«; Qowm f/e& vaviak®n  adqplcd
/pmccsg_

Pespecties [) (uce < fAs=cM 4520 X bas « Fulte
%"Lano‘Lfc \/ﬂ_//‘ CatrOa < X/)(){: L/‘/\/ M)_é

Z) Cﬁk’k do P@‘af C2ation 4}(/}’){_/ a S befee.

M, l‘(a/Jy S pall

H* = ”( M= contiuwgus m«ré‘ﬂﬂﬁx(a M 2 up C_—</M‘Zj ===}

2
/H‘

~o -~ Mél—[ L/ 197 /(/(artl“(ﬁq,/(, Cﬂ”VQKjQMCQJ 3 /‘(b: /({E—_(;—(/‘(v(’;‘;_/7
Fimt)= cup (ELME)) = [ Limp)
/H —/‘{((b(’/é _(Pacé/ (‘rl\(,//raJ gaLJ’fac@ Eu ie@J/

O + Wt&\/l“‘ﬂ7a/($ o f é‘-c " /l/{&‘n/ {7‘47@/&

[r—ﬂfm /L,é: (j(ﬁo(ﬂ)/ _ /\{w i Moo L%LLZ = (negaaliy
foel’ 2 ((QMP(MJ: -M)] ) — O =D
Que C=n sé/é et «b5€71¢u66

/1’\:/’ ~ /V(f uu.’fgwmlj R

H;r: ’{Mé 42 Mo=0 7T = caother ¢foseld _(u(b{/oacc.

T_LIWI L€+ (/"L) /9(7. e contaous /Qca/ m«félqﬂa/f.
Tﬁ@ ILO/(OWI‘Ay a st Q%L{,'yﬂ/@p{{,’

(] Me R*
i) 0()/"19 GLL anl
é) . — - :_—/
] wa (M}ﬂ&)f _.(//\/ Mo, € </V\/ M)ac)csc -
E% L@ £ 'Tn Fo “S‘fﬂ/ﬂ/blhj (~,4«<’§" /M?)’La,(na/eq{

a € 476((6 .

Ugl} Lot Me BF T uen

—~ "\ . >

Brownian Motion and Ito Calculus Page 1



E (M) ‘%%‘/M‘, \£))") £ (Ml <o

A ad
HC (/L{ )‘Wcu/%uyz
’Mj):lﬂt(m ),lm[ ~</'4M>y
. ElemnsT)= F 0)*5(</‘4,M>J-
U1 By Petos /mmwe
-~ 2 ‘
L/,.(Moz) . E_(C M Sow - L ﬁ)
) < ;)Tc_w,wg
K emork . ror Mell, e tewe

1 B\t
wa /M{ - < MM 3(/\40@ ) + < MM e U
G ME T IMMD — wntforaly Categaite ogete

R 6w B¢ ™ Bl ¢ H'u=> £ (T)<w=
— (4ecause Bl B T)

L&L{’U’, ywe ' Neeld the 7[0/(9(/'/(\47

Lo ma L@% (}(%) Le 28 {Oc«( MaflL"’lle(é Wt Coat e eS {«/%J‘gcés/ﬁ

6w d VT ﬂc(/(j ¢
<A 7o c(T) S(X;*\)c() [ T

Thea  K,) (5w martegale,
P oot Pix Moo TMo taf e (k] M)
- XW,«A(@T”) —howuded marenegale,
Fleh= €V Y 5 <X xop = 200 = B(r)

QO/ bl? 0w v asS%u«pé(QbL/ v <

FlE) < ¢f7) %fc«\Sf () 4s



Let 602m.‘4§é1 %({'}géwé (20(1)6},
[ e n )

e?elte _ |

Flt,) < ceo)e, ¢ — TF 4.z,
thee o) ¢ ittt

Thes, ¥ Leo, £(He e L

e F<<X/><>:M) < explzcidt) (£ 2 7T)

ra‘(& M — 9 | PJ 9(7_{’ 6[/\CLC) 197 Vl,(ano[-44< Cyv(«/@/fft(cg
E(<X)X> ) € explze ¢

gO J [97 previows ‘L’L{W\ Xl () A (-/Z— Mar{qu/(

Cg For YT (F Sc+
clX, (”g): X5 So( X 5 a mertigden

P

—
XL:XJ{/ N G S P P

£

Brownian Motion and Ito Calculus Page 3



