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DECOUPLING AND STOCHASTIC INTEGRATION IN UMD BANACH
SPACES

Terry R. McConnell

Abstract: Rosifiski and Suchanecki have characterized the classtefndi@istic
E-valued functions integrable with respect to Brownian miotiwhereF is a given
Banach space. We extend their result to random predictatdgrands in cas& be-
longs to the class UMD. The proof is based upon some new déogupequalities for
E-valued martingale difference sequences.

2000 AMS Mathematics Subject ClassificationPrimary: -; Secondary: -;
Key words and phrases:-

THE FULL TEXT IS AVAILABLE HERE


http://www.math.uni.wroc.pl/~pms/publicationsArticle.php?nr=10.2&nrA=11&ppB= 283&ppE= 295

