
Let {Xt}t≥0 be a continuous time martingale, and let τ1 < τ2 < · · · be a seqence of stopping
times. Show that {Xτk}k≥0 is a discrete-time martingale with respect to the filtration Fτ1 ⊆
Fτ2 ⊆ · · · .
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