
 

Proof By linearity andthe
condition f is increasing as a difference ofconvex fnations we
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Proof Since LaIf B is rightcontinuous in a Elk then

LI f Bi is continuous LIIfIBDELGITfIBD.GEIR

fall91B f cal ElB a EIR And fin is continuous
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Proof F eachfad to Eㄐ da 后ㄐ da fttyi as as If there exist
ome to oc.t.LI YI TO on some measurable set A rith P A o thenforWEA Elw170
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nA whichcontradictthe resultabove

roof ByGeneralised It's formula fort20， 1Xt X1 1 Xóltfsgncxs Xidxst
LI X_X 1Xo Xóltfotsgnixs Xsllrcxsi rCXSDdBsttsglxs xsilbixs

bxsytlilXXJ.Thus.itsuffices toshow LilX_X of to Actually

d X_X d flrlxe o X i dB goXs olXs 2ds then we have that
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ia I that Lil X_X o for to The proof is done

Proof It is a direct consequence of Exd of HW lo OR wecould apply results

n 2 above bymaking some localization procedures thentaking expectation we obtain

三1Xt Xfl EE lblxsbxilds EEIXs Xilds.T.hn theproof is

doneby Gronwall's inequality



And there is a suggested solution to these two exercises by T chunWang

from National ChiaoTng University








