Math 671 - Assignment 9 - Due Nov. 15

1. Text E9.2

2. Show that if @ C D are sub-o-algebras of A and X € £? then E((X —
E(X|D))?) < E((X — E(X]€))?) (That is, the dispersion around the con-
ditional mean shrinks as the o-algebra grows)

3. Let X,Y random variables and suppose E(X|B) =Y and E(X?|B) = Y2
Pove that X =Y a.s.



