Let {J,,}>1 be a filtration and 7 a stopping time. Recall that
F,={AeTF : An{r <k} € Fp, 1<k < o0}

Show that 14(w) = 14(w’) for all A € F; if and only if 7(w) = 7(w') and X;(w) =
for j=1,2,...,7(w).



