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92.60 (Linrritsit des Erwartungsurrts)

FUr B Xy, X undd Xe= @ X, +..r Q0¥ mit ..., 006 R gilt

€0X1= o, X, ]+ ...+ a,ETX,)

S2.64 (Multipiativitit de qurtw?mﬁs)
Fiar umbtﬁnﬂ'y Whalswarioden X, X, gk
EOX, o X = EIXQ- - ETX,]
Beuxis fir n=2:  (aligemein per Induktion)
Unin,
ELX'YJ=X§“§‘J3. PCX=x, Y= @i ZT g POy Bervg)
=§ﬂ‘xﬂcx=x]3‘:‘33- PriY=gl=E0X1-E0r3
S52.62
Far unobndrgige 2V X,,..., Xy Wi Xi= X,+.+Xn gt
VarCxd= VarCx,3«...+ VarCx o3
52.65 (Waldsthe (dentitat)
N und X seien i urqongR 2V, ookl far den Wlartdloarsich von N gt Wy e M.
WRiter S T=F X, uxodl X, Xe,.. UNACMNGER KON won X sk,
Conn gite: ECz1=ENI 021
Beuxis:
S22 = E@= §§[2|N=n1 -PriN=rd

ECZIN-ri} =E0K ... X1 = - EX

= EE?.'1='§“"\'\» EOQ-PriN=n)= EO T n-PriN=rd= £0- ECND

. SO

S.2.6% Ung(eicywxs wvon Markov
Sei X <ire Y, die nur nidt-regptie LR annimrk. Dann gitt £0r alk te® ik +0, doss

Prlx=t1< 58
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DT A QIR TV, UK TR (NE‘W U UNAIMaTK, LUK Y SI\L TUW UK TSR It T2V, QWSS

Prix=t3< &X
Ok GQUINIRNE oy Prix=t-ELAIE 4
Beweis:
Etm:?‘:u:- PriX=x3 a_}%‘:wmq
20T Proeds b e
S2.0® Uns(e’x:hurg wn Cmqjsrw
Sei Xere 2V und teR mit £>0.Domn gtk
Priix-godlee) = e
oder ciquivalent doy PrUX-ECK 2 6AVBrDN = 2
BURiS:
PrUiX-ETX3 243=PrLCX- EDQY2 €]

=PriY242) (Y= (-Etxv)

£ EDV1 _ VorDXd
< B '
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