











































































































Outline
1 Review of basicdistributions
2 Review of expectation
3 Exercisefrom textbook

Mean Variance
1 Bernoulli Bercp p perp
Binomial Bincaps up npctp
Poisson PLA d a

Uniform Uka.bD at k 2
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Exponential ELN in a
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2 Expectation of RV
Assume X is continuous withpdf fix
Det EX faxfixidx VarX ENEXT EK TEXT

Prop EHt's EXTEY
ElaX a EX taek

If XIY.VorCXtYln_VarXtVorY
4DVar X7

a2VavXDe.g
X Xu kid NCM.FI I T72Xi

then Ttx E jX µ
very Vor't I

A little bit more of Normal Let XNMM.at
Then XMf N Oil

Besides Coro X MM.TT Yn Mlk Ti X Y

then XtY Mµtµ Titri
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Xnnipu.me F NIM.tn
so F In Mui m Fitna firm µ

p HIFI INmy 4 0.95

p IFF CMMI 1
I ron

0.95

zEtF N 0,1

i I Zoon 1.96


