
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 1: 10-17-21: https://youtu.be/iltn3Oks-9k

Lecture 17: 10/18/19: Linearity of expectation, variances and covariances, power of linearity of expectation, 
bernoulli and binomial, convolution: https://youtu.be/WdITkk5zac0 1

mailto:sjm1@williams.edu
https://web.williams.edu/Mathematics/sjmiller/public_html/341Fa21/
https://youtu.be/iltn3Oks-9k
https://youtu.be/WdITkk5zac0


Plan for the day: Lecture 17: October 25, 2021:

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

• Linearity of expectation
• variances and covariances 
• power of linearity of expectation 
• bernoulli and binomial
• convolution

General items.

• Path through the algebra….
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Test when X and Y not independent….
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Is this reasonable?
Rescale….
Look at general linear combination….
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