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Problem 1. (2 Points)
Let (X, W) be a weak solution in the sense of E.0.1. Show that X (0) is independent of W .

Problem 2. (4 Points)
Fill in the details of the proof of Lemma E.0.10:
Recall that

Wy ={w € C([0,00);U) : w(0) = 0}.
For fixed ty > 0 and n € N we define for any to < t, < ... < t, and By, ..., B, € B(U)

A= m{w € Wy : my, (w) — 7y, (w) € By} (%)

k=1

(a) (1 Point) Let A" be of the form (x) (for some n,ty < ... < t, and By,..., B,). Show that
1 4/(W) is P-independent of Fy,.

(b) (1 Point) Conclude from (a) that A’ is P@-independent of B;,(W).
(c) (2 Points) Prove for every tq > 0 that B(Wy) is generated by the sets

{ANA": Ae B, (Wy),neN, A as in (x)}.

Problem 3. (4 Points)
Fill in the details of the proof of Lemma E.0.11.



