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is well defined and is a local F-martingale with respect to every measure P,, x €
R. For such a pair (f,g), we write f € Dom(A) and Af = EPE g.
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7__\\_9 —:E\Z__ 7__\\)1/ iX, — —lXtdt 4z, Sampl freque (i) (ii) (0.37, (iii) (0.37, diffusion
=l St ° - 2 °

esize ncy (0.33,1.41) 1.41) 1.41) (0.33, 1.41)

INTARNY Y OETIL: dX, = —a(X; — 1)dt + ———dz,
1+ X2 1000 0.05 0.38 .41 0.40 1.39 0.40 1.39 038 1.4

Z1 ;(i) NIG(lO7 0, 10, 0)7 (0.12) (0.11) (0.16) (0.29) (0.15) (0.19) (0.13) (0.10)

(ii) bGamma(1,v/2,1,v/2),
(iii) NIG(25/3,20/3,9/5, —12/5).

5000 0.017 0.37 1.41 0.39 1.39 0.38 1.39 0.36 1.4I

00 01 02 03 04 05 06 07

(0.09) (0.08) (0.11) (0.23) (0.11) (0.15) (0.09) (0.08)

10000 0.011 0.36 141 0.37 1.39 0.38 140 0.36 1.4I

NIG r.v.:Inverse Gaussian rv. D 1 FIRREES (0.08) (0.07) (0.09) (0.22) (0.10) (0.15) (0.08) (0.07)
bGamma rv.: — 2D DML/ Gamma rv.D =
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