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This	
   project	
   consisted	
   of	
   a	
   self-­‐study	
  of	
   some	
   theory	
   related	
   to	
   Stochastic	
   Analysis.	
   The	
  
project	
   will	
   cover	
   the	
   properties	
   of	
   conditional	
   expectation,	
   martingales,	
   stopping	
   times,	
  
Doob’s	
  maximal	
   inequality,	
   Doob’s	
  up-­‐crossing	
   inequality,	
   Doob’s	
  martingale	
   convergence	
  
theorem	
  and	
  the	
  Doob-­‐Meyer	
  decomposition.	
  This	
  project	
  also	
  includes	
  a	
  proof	
  of	
  the	
  non-­‐
differentiability	
  of	
  Wiener	
  process	
  paths.	
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