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SHARP NORM INEQUALITIES FOR STOCHASTIC INTEGRALS IN
WHICH THE INTEGRATOR IS A NONNEGATIVE SUPERMARTINGALE

Adam Osgkowski

Abstract: The paper is devoted to sharp inequalities between moments of nonnega-
tive supermartingales and their strong subordinates. Analogous estimates hold true
for stochastic integrals with respect to a nonnegativeright-continuous supermartingal e.
Similar inequalities are established for smooth functions on Euclidean domains.
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