


























14 LIN AND YAO

Puting (19), (22), (23) and (24) together, we conclude that325

E(‖I1‖p | X) = c4(p)

[
{sup

t
|X(t)|p + Lp

X}m−p/2h−p/2 + hpνLp
X

]
. (25)

The same rate for I2 can be obtained in a similar fashion. For I3, we have

‖I3‖p =
{
ˆ

D

(
∆X

S0S2 − S2
1 +∆

)2

dt

}p/2

≤ ∆p sup
t

|X(t)|p
{
ˆ

D

(
1

S0S2 − S2
1 +∆

)2

dt

}p/2

.

Therefore, with (24),

E(‖I3‖p | X)
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from triangle inequality, and the fifth is based on (28). Now, let h1 = h+m−(β+a)/2 and

Vi = 1
{Xi∈B

L2

h1
(






