HELSINKI UNIVERSITY OF TECHNOLOGY Exercise VIII Institute of Mathematics 20.02.2003 Mat-1.500 Martingale Theory, Spring 2003 Londen/Leskelä

1. Exercise E13.1 on page 236.

2. Exercise E13.2 on page 236.

3. Exercise E13.3 on page 236.

4. Exercise E14.1 on page 236.

5. Exercise E14.2 on page 237.