Angol-Magyar matek szétar, 23. eléadas

conditional expectation = feltételes varhatoérték

measurable = mérhetd

martingale = martingal

linearity of conditional expectation = feltételes varhatoérték linearitasa
tower property = toronyszabaly

(Y,,) is adapted to the filtration of (X,,) =
(Y,,) adaptalt az (X,,) filtraciéjdhoz

harmonic function = harmonikus fiiggvény
w.r.t. = with respect to

(M,,) is a martingale w.r.t. to the filtration of (X,,) =

(M,,) martingdl az (X,,) filtracidjara nézve

simple symmetric random walk = egyszerli szimmetrikus bolyongés



