
{Xn}n∈N adapted to {Fn}n∈N , and p > 1. All arrows are implications. By Naftali Harris.

Xn
p→ X∞ and Xn U.I

Xn is sub-MG and supn E(Xn)+ < ∞

Xn = E[X∞|Fn]

Xn is MG and U.I.

Xnk

a.s.→ X∞ for some nk

Xn
p→ X∞

Xn
a.s.→ X∞

Xn is U.I.

Xn
Lp

→ X∞

Xn
L1

→ X∞

supn E|Xn| < ∞

Xn is MG and supn E|Xn|p < ∞

supn E|Xn|p < ∞

Xn is sub-MG and U.I.


