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On Upcrossing Inequality for g Supermartingale and
Strong g -Supermartingale ( II)

SITU Rong, YANG Yan
( Department of Statistics, Sun Yat sen University, Guangzhou 510275, China)

Abstract: This paper goes on impwoving the Convergence Theorem, the right vontinuous modification and other
pwoperties of g martingale. It also shows that the right vontinuous modification of any gsupermartingale is a stong g -
supermartingale. What the paper introduced in the case of continuity has been proved that it can be applied to the
discussions for g supermartingale of the nonlinear Doob Meyer decomposition, to the contingent claims pricing in the

incomp lete markets and to the utility functions in economic theory. So that it will have the same applications in the case

with jumps.
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