
12 . 1 . 5 : (7 . 4) be I2-MG ,
show that
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VIjEK , l[t-Y) Yi] = 0 and

IE(((k-Yj) (4) = 1E(Yi/i) - IE (: (i) ·

If AK , En , lEY-k , show that ( ) courage
in 22

:
IE[[-Yi)Yi] = IEEi kit) = 0

Il

Yi - Yi = 0

(MG)

IE)SY-Yj)2(4)= 1E(Yiki) - 2kil
IE (4514i) + 1E[j(Yi- )42]
= IE(Y514i) + IE)IEFb(Yi-Yo)/45]
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IESYKi) + 1E)%:= IE(Yg/ki)
= IELY5/4E) - 1ELYIki)
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so
(n+1) of G,

since Hn+ 1 = Gu+ il" and Gn+ 1
= G

,OGp--
OG
,
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so Hur = (noGi)" = GioGn = GioHu

now = [Hn(s)]"so

IE (Mun(n) = [Hucs]]E = Mu ~

* MG structure is hand to find typically ,
but

if found , it tells a lot !

#this question : (Enl be branching process, zo= 1
,

suppose offspring mean McI , IP(Z, 32) To,
show that IE(supEn)[ where y is the

largest root of X= G(x) , G is git. of offspring dist

#ht:D : check Y > / @ : Yn= y Er is positive MG

B : Doob's maximal mequality 0 : Tail formula for expectation








