HELSINKI UNIVERSITY OF TECHNOLOGY Exercise IV Institute of Mathematics 28.11.2002 Mat-1.500 Martingale Theory, Fall 2002 Londen/Leskelä

1. Do the exercise on (middle of) page 82.

2. Show the equivalence of the four (i.e, (i)-(iv)) statements on p. 80.

3. Prove the lemma on p. 76.

4. Check the counterexample (Warning) on p. 78. (N.B. In the equations you should prove, f = I_F .)