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Properties of Random Variables
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Fx is a step function. Fx is a continuous function.
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Example 3.36. Let ¢ > 0 and let U be a uniform random variable on the interval
Find the nth moment of U for all positive integers n.
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Example 3.34. A stick of length £ is broken at a uniformly chosen random location.
What is the expected len gth of the longer piece?
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