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Course website

https://people.math.wisc.edu/~roch/hdps/


Today’s slides based on Williams (but results can be
found in any graduate-level probability textbook)

See e.g. https://people.math.wisc.edu/~roch/grad-prob/

https://people.math.wisc.edu/~roch/grad-prob/


Important Probability Facts



Markov’s inequality



Lp norm



Cauchy-Schwarz inequality



Modes of convergence



Modes of convergence cont’d



More on Lp spaces



More on Lp spaces cont’d



Conditional Expectation Cheat Sheet



Conditional Expectation Cheat Sheet cont’d


