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Problem 1 

Consider a sequence of independent random variables                 such that     takes two 

values:            and     with probabilities            and           

correspondently. Define 

        ∏   
 
            {        }. 

 

Is the sequence                        a martingale? 

 

 

Problem 2 

Let              be a sequence of independent identically distributed random variables with 

the density                 [ 
 

 
 
 

 
]     and zero outside of the segment. Define a new 

stochastic sequence    ∑   
 
      

 

a) Is it a martingale with respect to filtration       {        } ? 

             How the statement is changed for densities 

b)           [ 
 

 
 
 

 
]   and 

 

c)           [ 
 

 
 
 

 
]   (zero outside of the segment in both cases)? 

 

 

 


