8.34. For all A€ Frandn > 1, AN{T = n} € F,. Therefore,
E [Mrlr_p ; Al =E[My1lir—n ; Al =E[E(Y | F,); AN{T =n}] =E [Y1{r_n; A].
Also, AN{T = n} € Fr; thus,
E[EY | Fr); AO{T =n}] = E[E (Ylangr=ny | Fr)] = E [Y1{z=n); A].

Consequently, E(Y | Fr) = My a.s. on {T" = n} for all n, whence a.s. on U2 {T = n} = {T < oo}
The result follows.



