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In particular , take § B) = ( Rd , BURG) , I : Cr,F,B)→ Rd
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In particular
,
for IR - valued random variables

,

Elgaol = 1µg dux .

If F× It ) -

- Pl X Sb) is the CDF
,
then

Mx =ME
and so if g happens to be Riemann - Stidjes integrable
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Upshot : if we knew µ× , we can calculate
expectations of functions of X .
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For higher moments, we can use Gaussian integration by parts :
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Eg . Exponential distributions Expla) , a > o
TE Expla) if FTH) -- H - e

- at ) I↳ o

often models a " waiting time "
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Poisson distribution Paisa)
N =D Dois la) iff N :S → H and

PIN -

-k) = e-
a

¥
.

Models number of events occurring in a fixed time period .

Closely related to Exploit ; we 'll look into this later
.
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Eg . Uniform Random Variables Hectors

Let B. e- BURD) with HB ) > 0 .
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