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1. Our definition of stochastic integral w.r.t. to Brownian motion is based on:

n—1
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k=0
where {0 = to,t1,...,t, =t} is one partition of the interval [0,¢].

Suppose now that we define a new type of integral, based on the following:
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Let g(t) = W (ty), for t € [t trta[.
a) Show that E [fot g(u)dW(u)} =0but E [fot g(u)dW(u)] =t.
b) Is this new integral still a martingale?
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