
4. Let Ψ be a random measure. Check that the following formulas hold for B,B1, B2 ∈ B:

a) var Ψ(B) = M (2)(B ×B)− Λ(B)2,

b) cov(Ψ(B1),Ψ(B2)) = M (2)(B1 ×B2)− Λ(B1)Λ(B2).
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