
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 22: 11-08-21: https://youtu.be/eBcKGUSB_vI (slides)
Lecture 23: 11/01/19: Markov and Chebyshev's inequalities, Divide and Conquer vs Newton's Method: 
https://youtu.be/vuKCrS2on9Q 1
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Plan for the day: Lecture 22: November 8, 2021:

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

• Markov’s Inequality
• Chebyshev’s Inequality
• Divide and Conquer
• Newton’s Method

General items.
• The more you assume, the more you can deduce…
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https://web.williams.edu/Mathematics/sjmiller/public_html/341Fa21/handouts/341Notes_Chap1.pdf
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Markov’s inequality: Sanity Checks:
• Units
• Choices of a
• Special cases / Extreme cases
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Proof:
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Chebyshev’s inequality: Sanity Checks:
• Units
• Choices of k
• Special cases / Extreme cases
• Better than Markov for large deviations (reciprocal of 

quadratic vs linear)
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Chebyshev’s Inequality: Proof from Markov:
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https://web.williams.edu/Mathematics/sjmiller/public_html/math/talks/CToShiningSeaMichigan2020.pdf
https://youtu.be/TMILk79N_Bs

https://web.williams.edu/Mathematics/sjmiller/public_html/math/talks/CToShiningSeaMichigan2020.pdf
https://youtu.be/TMILk79N_Bs
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https://www.youtube.com/watch?v=ZsFixqGFNRc

https://www.youtube.com/watch?v=ZsFixqGFNRc
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