
8. Dispersion of a random variable Φ(B) is defined as

D(Φ(B)) =
var Φ(B)

EΦ(B)
, B ∈ B0.

Show that

a) for a Poisson process D(Φ(B)) = 1,

b) a binomial process is underdispersed, i.e. D(Φ(B)) ≤ 1,

c) a Cox process is overdispersed, i.e. D(Φ(B)) ≥ 1.
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