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Problem 1. Let (Ω,F ,P) be a probability space and G ⊂ F a sub-σ-algebra. Let
X, Y ∈ L1(F ,P) with XY ∈ L1(F ,P) and assume that X is also G-measurable. Show
that E[XY |G] = XE[Y |G].

Problem 2. Understand and reproduce the proof of the one-dimensional Itô formula.

Problem 3. Check in detail the complex Itô formula.


