
Math/Stat 341: Probability: Fall ‘21 (Williams)

Professor Steven J Miller: sjm1@williams.edu

Homepage: 
https://web.williams.edu/Mathematics/sjmiller/
public_html/341Fa21

Lecture 20: 11-1-21: https://youtu.be/qW-3bHAwdPU

Lecture 21: 10/28/19: Sums of Uniform Random Variables, Sums of Gaussian Random Variables, Cauchy 
Distribution, Gregory-Leibnitz Formula: https://youtu.be/N0ye_W-2MD4 1
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Plan for the day: Lecture 20: November 1, 2021:

https://web.williams.edu/Mathematics/sjmiller/public_html/341Fa21/handouts/34
1Notes_Chap1.pdf

• Sums of Uniform Random Variables
• Sums of Gaussian Random Variables
• Cauchy Distribution
• Gregory-Leibnitz Formula:

General items.
• Integrating without integrating! Find the functional form….
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