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1 Applications of Linearity of Expectation

Example Hand back assignments to n students
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Examle Random Walk
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we work SnI
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Definition For a r v X with expectationEcosef
the variance of X is defined to be
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More Examples

Uniform distribution
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Example Hand back assignments to n students
at random

Xn the number of students who get back their hw
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Independent Random Variables
Theorem For independent random variables
X Y we have
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Definition The covariance of random variables

X andY is
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3 Covariance is bilinear
For any collection of random variables
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