3. proof:
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Show that if X > 0 and X is a continuous random variable, then E(X) = / PIX > a] da
o






[image: image2.png]Hint: Write PLX > x] in terms of the density and use Fubini's theorem.




4. proof:
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Show that if X takes only the values 0.1,23,..., then B(X) = S PlX >n]
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Hint:
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