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Abstract. Tt is proved that the truncated sample path function of a Markov process X(i,w) prior to
a(w) is still a Markov process if {o: > ¢t} e F” for everyt =0 , and the one after a(w) is also a Markov
process. Moreover, for an arbitrary stochastic process X(i,w) which may not be a Markov process, it is
showed that the ¢ -algebra F', prior to t of X(¢,w) is right continuous { i.e. , F, = N, ,F, ) and the first
hitiing time is a stopping time.
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