
Remark 0.0.1.

(i) For any Q-integrable r.v. ψ, we have

EQ(ψ) = EP(ηTψ).

ψ is Q-integrable if and only if ηTψ is P-integrable.

(ii) P{ηT > 0} = 1.

(iii) EPηT = Q(Ω) = 1.


