Exercise set 2: Ito isometry
Session 1: 3.1, 3.2, 3.3, 3.4, 3.5, 3.8, 3.9, 3.18

Session 2:

Simple facts needed to solve these exercises:
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Hint: 7 -y = 3((z +y)? — (v — y)?)

Problem 5
Use the technique from Problem 4 to prove that if f,g € V[0, T], then
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Problem 6*
Assume that 0 =t; <ty <--- <ty =T, and let AB; = By, , — By,. Prove that

E (t— (ABi)2> =2) (At;)?

2
Hint: Use that (Zf\;1 ai> =N a;a;.
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