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Applications
a Beta r s take values between O and I and
Commonly models the prior distribution of a probability in
Bayesian statistics

b generalization of standard uniform ordered statistic
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1. Let P be the chance a coin lands head. Sup-
pose the prior distribution of P is fP (p) =
c(1 � p)4 for 0  p  1 for some constant
c. Which of the following is true:

a P ⇠ Beta(1, 4)

b c = 5

c E(P ) = 1
5

d more than one of the above
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Sec 5.551 Joint Density
Throw down 5 darts on Osi

E X U z 4 441
Find P Y 48






































































































































recall
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5 XCyDGy0
1 x
1

what are bounds of integrals

PLY XX F ft
4 0

051
4 G D Italy

for Yy 9 1

PLY 48 J G 5 X G HC y dydx

Ko y 4X

see appendix for solution of double integral

si 5.2 Independent RVs
Sec 5.2 Competing exponentials
Sec 5.2 Marginaldensity
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Easy

not a great picture because
the oval in green should
be a circle this is the
picture of a correlated
bivariate normal from
chapter G instead of an
uncorrelated bivariate
normal






































































































































It x y Ufo 1

Find PLY L 421 2K

soy

flag flyfy
I II ya

I 0 else

PLY 14 1 24 PYYYI.LI Baye's rule

Picture y

ÉEEii

i

















































































































































































































































I

E

P Yc B TIX

WE min B Y Err lytta
P W w P min Biden

P Y me B w Ply a PA u

é e
B

e
dyad w

Think at min Y B as a superposition of
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1. You are first in line to have your question
answered by either of the 3 uGSI Yiming,
Brian and Rowan, whose wait time to be
seen, Y,B and R, are independent and ex-
ponentially distributed RVs with rates �Y ,�B,
and �R respectively. P (Y < B < R) is?

a
�Y+�B

�Y+�B+�R

b
�Y

�Y+�B+�R
⇥ �B

�B+�R

c
�Y

�Y+�B
⇥ �B

�B+�R

d none of the above

1
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B min B R
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