#3,
@) Twﬂeqp. tnecrement :—-)[/\](—e)-/\ug)] ,‘MM N(s)

= CGv(Nw-Nsy Nesy) =0

= Cov(/\/(*)) /\[(s)) — Gv(N& , Nesy) =0
Recall  Cov (x,x) = Var(X) |

> Cou (N, Nio) = Var(Ne)) = 95

*)
(P(N(s):o] N(+):3> —_ P(/\{@).—;o/ Ne)— Nes) :3—-‘o>

= P(N(‘S):o) .F(N&)—/\fés):S) ' [u‘wﬁeqp,iucremﬁl

_ = (28 .
= @ o 'P(N(‘E—s)f’—S) L%Amm&]
3
= g g4 bt Y Hes)
: 6

() E[N&)|Noy=2] = E[Nw-No+Ne [Neor=u]
= | [NB-Ns | Ne=e] + EWe No=¢] = E[Nw-No] + 4
= at-2S + 4 . MWJF

) By a.\+L.0.oreW\, gven Ne&)=4 , +tHe 4 arrival -twas tk. [o, ] beluwe
Dibo aﬂffﬂ;ﬁmly dotbuared poiats. Thy # of poiuts Lamval Hiwas ] Hat
land before $ s a binamiad nv. with Suceses prob @é—)/ (n:.l}) .
Toufre [ (Neo [Nems) = E (bl (=, 12 %)) = 43 Py

::4.%




PR
PINGHTR) AW =1) = éAE, (_&621 B
1! ] W“&L € = |-7tols)

- [I ~ ’}\ﬁ + o(?\ﬁ) ]?\ﬁ

?\ﬁ - (ﬂa)z-;« 0(7\??—) = ?\ﬁ + o(’ﬁ) . Siuga A 70
Lo #xeﬁ here

J

P (NN =NB 72) = |~ P(N@tR)-Ni =1) ~ P(Neth -NE)=0)

f!

= - - _ =MXh
) w> e = [ -af-o(f)y @&
Rom above ~ 1+ 26 =0(aR)

= o(2h) = o(R)

w4,
| et

N(zt) = X ), G) X@) = N(e) =0 obuime Ve

Gy XN —Xw) = N(st) — NGt
= N(zt+3h) —N{3t)

Hor T iv*&o%) "f»

X)) = Nit)

/ )\dcﬁ? Tncrenunts

Sinex N(zt+sh)- Nizt) ndp

U\f;) %mrﬁ_, e dotebutio af\ N(;t)
X(’c+ﬁ) X (+) [%mM wot cﬁgtremo m t ) o |

o
= N(3tt3h) —N(t) ~ Rsieson <2(-3ﬁ) Ye,s_l'



