Probability: Conditional Moments
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Example

You are gn en that NV has a Poisson hstrlbutlon with mean 2. Find
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Let NV be the value rolled by a fair six-sided die. Suppose that I then
flip NV independent fair coins. What is the expected number of heads? = H
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(Based on [110.F86.41]) Let E[X | Y =y] =3y, Var[X | Y = y] =2
and let Y be an exponential random variable with mean 1. What is

Var|X|?
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