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THE MOMENTS OF EXPONENTIAL FUNCTIONAL OF
G-BROWNIAN MOTION
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(2. Industrial and Commercial Bank of China, Shanghai Branch, Shanghai 200120, C’hma)

Abstract: In this note, we investigate the exponential functional of G—Brownian
Motion.Based on the Laplace transform, we derive the upper bound and lower bound of
Ay = [Of exp(A(Bs + us))ds, (A € RY, u € R). With the help of suitable symmetric random walks,
we construct the approximation to G—Brownian Motion, then generalize the upper bound and
lower bound of moments of Y = [ exp(B: + ut)dt.
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