


Theorem 5.28. If X is independent of Fn then EnX = EX.









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

Enf(X, Y ) =
m�

i=1
f(xi, Y )P (X = xi) , where {x1, . . . , xm} = X(Ω) .


