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Proof of Theorem 6.7 part 1.| Suppose X, is the wealth of a self-financing portfolio.! Need to shO\f\Dn n 18 a martingalg under
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Proof of Theorem 6.7 part 2. Suppose D, X,, is a martingale under P. Need to show X, is the wealth of a self-financing portfolio.
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