
Furcise : The derivative martingale
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Then show it is [CK) (Fo 1) by following the argument used for the
bound of EIKE] in Lechee9 and conclude



23/ Bedue that P(Z20) 30 .

23/ Prove that En < 0 a
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s . on the survival event .

Hil : follow the same strategy as for W.
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a./ Prove that ElZ7 = L

[b. / Deduc that Elza] = +1.


