Probability Theory

Wald's ldentity

« Nand X are two independent random variables, Wy, € N

N
Z:= 2 Xz where X;, X, ... are independent copies of X

You're playing a game where each round: =1
E[Z] = E[N] - E[X]

\4
You succeed with probability7and fail with probability 1 — p

Wichtige Verteilungen

If you fail, you earn 0 CHF.

- Name Bezeichnung | Wertebereich Dichte Erwartungswert | Varianz
If you succeed, you earn 10 CHF, and the game ends. sermons | Bermonli) | 00 et {1 mon .
Binomial | Bin(n,p) | {0,1,...,n} |fx(i) = (})p'(1-p) p p(1 - p)
What's the expected number of total reward ? Goometish] Geolp) | N |fx()=p(1-p
Poisson Po()) No Fx () = X A A

Xi ~ ‘Bernoulls (Pj ; (A succows , O otnerudex)

R[ = |0- X‘ 1 (the vewed kom  round ©)
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