
 

Random variables

A random variable r v X on a prob space fl p
is a function Xin IR

X a is an event w Xlw a

The expectation or expected value or mean

of a r.ir is defined as
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Expectation of a function of a riv
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Linearity of expectation
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Applications of linearity of expectation

Cointosses
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Homework
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Birthdays

m people each one has random bday C I 3653
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