(from Theorem 3.3.3) If M is a continuous, square integrable F-martingale, then
M? — (M)
is also an F-martingale. In particular, if My = 0, then E[M? — (M);] = MZ — (M)¢ = 0 and therefore
Var(M;) = E(M}?) = E((M)).

+endgre
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