ProF.:‘[aleF{twlBt‘:q{) To=INF{t>0] [Bgl=a] (a>0) =
= ﬂ—:p;vr(-xﬂ)] = (- azR),
E[b(/lfz(")\%q)] =" (cosH(aVzX))
Dim.: Y»20, ‘M =X (NBy -Nt/R2) € mirt. =
= M'}ATQ ¢ mart. < 2°*=> unir. int. =
=> E[MRJ=E[M{]=1 =E[ R rT2)] =27,
rrem}iamo N= N2
Per ['3lira uuaglianza, si usa o marr. (M3+M7%)/2 =
=coSH(NB1) (- N K/2). N:A-’T; e < cosH(»a). O

Pro)o.: Va<x <l si " ha ﬂ})}rﬁnr] =%rr':: .

\egge di X=x+8M
Dim.: P [Ta<xTa ]+ P [Te<Tal=1 (1)
XA & una mare. im. =
= o P fTo.< T9J‘3"'9\"PxET9¢<TQl=
= Ex[Xmamy, 1= B[ XE0m T2 B IXTT ] =x
(1)+ (2) = tesi. O

T ex./vedi libro

(2)

becompoSizion e di boo):

Pr‘or.: Sid ()(M)I:O und wbmarr../-\”ora 3, FF‘OQQSSO (AM)I-':O
tc: -An=0;
c Amn2ZAn, Vm=4. T (crescente);
+ A2 Japmis Y m=1,.., T (prevedibile);
o processs Nu=Xn=An € und marr..
In ]’_)ar‘*t'iCobr‘Q) V S tda lim. E[Ns]=E[Ng]=>
= E]Xs]-EJAs]=E[X,].
OSS.: NM mart., Kom SuLmArt.Q inte rakih e AM inte%rBLih.
Bim.: unicitd: PA XM = Nu+An, =N:A+A'm =
=> Nm —Nom =AL—An Y m20.
m=0 : AoT"A:, = No‘-’-Né =)<o.
Inéuzione: Am:A/\:\) Nm"NN/L -
= B:—[NM"-{"’" NMH,‘}M-] :[E[ AIM+4 TAMH | S'M_.S ==
Nm= N"“:O A:n+l4 "AMH

- Am+4:A.M¥1 = Nm+1 :Nllm+1-
JESiSTehZQ: er ricorSione. Ag=0. Avev\c)o %55 c’eFMito AM)
VO%‘iQYho Amii= XM.H — Nt
AMH = [E[AM+1 \ E'M]= [E[xmﬂl ﬁml’Nm)
Cio€ Poniamo AM-H = E[XM-H ,ﬁm:"’xm + Am'
X su\omar‘t. — A crescente. E Frevedibile \oer JeF.
(induzione). Ci manca: XMH—- m+{ MIrt..
E[xm+4"Am+1 ' }m]=><m ™ Am. |
CaSo Farr.‘cdare: (IV\,,‘)W,,’l=0 mart. c)i (1u34r‘3'to im:egrabile.
Xm:'M,t =NM+AM} i‘ ‘Dr‘oceSSo AM e SFQSSO indicato con ):M}M .
Nm =M,9,I *[M]M. La ricorsione jSventa:
[M},=[M), , +E[Ma My 1 5my] =
=M1, +E[ (Mm=Mm-)*| Bmey] =
=.. =3 E[(Ma-Ma_)*|Fg,].
S +da lm =7 EIMsI=E[M5T+E]IMIc].
Oss. : (HM),I:O e Frevedil)ile e ‘imitato) (H-M),Izo,

ES..‘ H, = “{‘37,,[,1}) (H'M)szSAM.
[H-MI=[H-M,,  +E[((H-M)p= (H-M), Y B ] =
=[H-M1py + E[HE M= My )] T ] =
:‘Ui;Mlm-q + Ha ( [M], - [M]m~4):
=2 He ([M1g-[ Mg ).

I \Darﬁg‘_olare, [E[(H-M)f'r]-:
= E[Z Ha([Mlg -[MIg)]
Nel o_lco inuo 3 d ' i (‘Ji I+5.
€l ¢3S ntinuo S3argd detta ISometrid
bato (HM);r:o reveo]i\oile e ’ivn. de-FiniamO und horma

[H1% = E [ £ HE([M1g ~[MIa )]

L*(M)2H +— (H-M)7 eLz’((P)) per cui (X) ¢ iSometria.
Usando Doob in L*:
ET 397 (H- ML T2 B[ (M1 =2 11 Hilga .

OSmST

bomanda: ¢ Se invece i 2 Frenclo a|tri €Sponeénti 1z>1?

Disuguatlianze di Burkholder—Davis-Cundy:

(M.,.), -, mart. 3 oluaojr‘ato inre%r‘a)oi‘e =f:/\v/11>4 3%70 T.f/:.
S E[IMI 1 P<E | sup” 1M P T e €[ M

(R)

OSmSET
Es.: se M. =2 2; indi, centrate, di oluaJr&to intebrabile =

=M1, <[ M1, +E[2 2] =M}, +\en(Z.) =
=2 Von (2 2).

Es.: =4, VO‘g\iamo cE[M3] > E[L’M]-T-]
[MI% = ([M1-MF+MA)* = (Nr + M3 <
<2N7+2MY. Ci basta: E[N2] S<E[M7].
E[N*T=E[IN]-J+E[M; 1.
[N]m :[N]M_,4+[E[(MM-NM—{)2,§M—1]-
NM -.NM.-1=M12V’L- [M:‘M”Mz;n%"' [M]m—4 =
=(Mh- M) - ([M]— [ M) ey) =
=5 (Nau=N py_)* =M%= M2+ ([M], ~[MTney)+
—2(Mh- M) ([M], ~[M]pey) =
=SE[ (Na=Nmet)*| Fmes] =
=E[(ME- ME) Ty I+ ([M1- [MT, )+
-2 B[ Ma - Mot Bues M(CMIn—IMT ) =
N+ CMT ) = (N +IMT,._4)

CE[(MEME) 50y 1= ([M1 - TMT,. ) Na e

E[ (M2 M) 1By 3= EIMA By |+ ME 26 [M2 15, M5
= E[Ma 1 Fm-J-Mp_ —2(IM3,,-[M],_,)MY, <

<SE[Ma 1 Fone Mo,

[NY.-IND,., SE[MAI3. )Mo, =

= E[INI]= = E[[N],~[N]..]<

<2 (E[Mm]-E(ML2T) = E[MT].





