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Some results on reversed adapted sequences

Xue Xinghong

(East China Normarl University)

Let X bc a Banach space, (x,, %, n<< — 1) a X-valued adapted sequence on
probability space (Q, #, P). Let T be all stopping times with respect to(¥%,,n
< -1, (xp #,,n< - 1) is called a T-uniform amart if there exists a t,€ T such
that for each r€T with +<{to, E|x[<<oc and if lim { sup E|x,—E(x/|%) |} =0.
In this paper we prove that. SET et

Theorem | Let(x, #,n< -1) be a X-valued adapted sequence, fhen the
following are equivalent .

(i) (x,, #,n< - 1) is a T- uniform amart;

(i) lim E| x| <oo and (x,,n<<—1) Con verges strongly a.s.;
€T

(iii)  (xp n< —.1) can be decomposed as x,= y+ z,, where y is strongly mea-
surable with respect to ¥ _.2 n<./}1% and E| y| <o, and l’ig]‘_EHZr" =0.

(iv) (x,t€T) is a L, -convergent net,
Thus, a uniform amart (x,, #,,n<< —1) is a T- uniform amart.

Theorem 2  Suppose (x,, #,,8<—1) is a X-valued predictable sequence. Th-
en (x,, n< — 1) converges strongly a.s.to a Bochner intégrable r.v.if and only if
(x,, #,,n<_~1) is a T- uniform amart,

© 1995-2005 Tsinghua Tongfang Optical Disc Co., Ltd. All rights reserved.



