Theorem 0.0.1 (quadratic variation of semimartingales). If X = Xo+ M + A € S(P), then the
quadratic variation (X) = (M). More generally, if X' = X} + M"+ A® and X7 = X} + M7 + A7 are
in S¢(P), then

(X', X7) = (M", M) =

(M + M7y — (M*) — (M7)) = — ((M" + M7y — (M — M7)).
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