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Markov's inequality: X'- Q_ —> R ranhdom variable.

Then |X| QO — I:O,Oo) satisfies:
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Proof:

We have: ‘X(m” > € <;> |)((u)|?_>_ (‘_r indicator function
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And: Qf n)(‘xl > C) _ EF' n)(‘)(lr}_ €P> = EP. [E(ﬂ"ilX|r_>-€F}>
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Chebyshev's inequality: X‘- Q) —> R random variable where [E(‘Xl )< 0Q .

Then: ﬂ) ( |X—|E(X)| > E) < VanQ for any ¢>0,
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Proof:  Define: X := X-[E(X). ence: Var(X) =Var(%) = E(X)
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Markov's inequality for p=1 |




