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Abstract:

Let e € [0,1] be a fixed number and f = [ fn) be a nonnegative submartingale

bounded from above by 1. Assume g = [g,,,} is a process satisfying, with

probability 1,
dgn| < |dfals  |E(dGns1}Fn)| < oB(dfasalFa)y  n=0,1,2,....

We provide a sharp bound for the first moment of the process g. A related estimate

for stochastic integrals is also established.
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