(oo Cond {;ﬂé; JMU w d

f 0 / EX( W) = 2 Aok
PO BX =@k, - me RV 2 DYACE 2 BB )

WER
5B B (CraY) = B vx B Y (57 RUL S keB)

(0 HLJ)
-® (o) wen > B, (E,)=E,()



Theorem528 If X i @f}' then E,X = EXC(}(M{/

(% K g é?  Mems, ﬂ«w (: X ><> @ﬁ)zﬂgrng

@\;é; (/Q@Qa Xg‘ww\ a%%/\ }Jﬁ VA@%&&%Q\R
@dg A X we ol

AEE, B LR
W (xe B e Come ewj
evuls oy
\qmq\%m /gaw XU‘\’)eBE
pke S bk oD Veek. uhet, bl by X

e el B8 {ynd we id



@_g Xk WE & > £ = £X { olwa %ﬁ

x/“w e s e e |
/
Eovas RU [‘”7*# :
. EMX e & cwﬁr E}( QX"WJ{ QWLA]. Jﬁﬁ_
ﬂd@@% EX e o &.-wme RY Uw midfa%v&ow \%>
— (2 (ke Me%%] 2 EAW) FU) — PR GO

Weh £ Qw m) %

Bl e o/



X
D e PO ) PO

= - T . PU%K _ (PQME
- %/\é&@ |

= 2 be)EX



Sl o o
—O X x &Awe@wx (1.9
€>7M%%% eV = €Y las)
© 8 w\j@@w > ﬁg” %“ <@jf %@y>{o>

((Lw M ‘. 7/«\

o £ 1oy - S oy Py
vﬁ\wgﬂ> %Q&%>?WSQ




Theorem 5.29 (Independence lemma). If X is independent of F,, and Y is F,-measurable, and f: R — R is a function then

E,.f(X,Y)= Zf zi, Y)P(X = x;), where {x1,...,xm} = X(Q).



