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1. Exercise E12.2 on page 236.

2. Exercise E12.1 on page 235.

3. Let {Y,}52; be a sequence of nonnegative independent random variables such that E(Y,,) = 1. Let
Fo=1{0,Q}, Fn=0(Y1,...,Yy). Define Xo = 1, X,, = I"_, ¥;.

a) Show that X,ll/ Zisa supermartingale.

b) Assume II2° | E(y/Y}) = 0. Study the convergence and limit of {v/X,,}52, and of {X,,}5%. Is
it true that X, = E(X|F,) for some X € L', Vn?

¢) Assume II° , E(y/Y}) > 0. Show that {/X,,}52, is a Cauchy-sequence in L?.

4. Let {X,}22, be a supermartingale such that E(X,,) is constant. Show that X,, is a martingale.

5. Exercise E10.2 on page 232.



