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(Chebyshev’s inequality)

P(X ~ E(X)| 2 k) < o
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P(|X —60] > 10) < —
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(Markov’s inequality)

h(x)
(HOlder inequality)
1 1
E[| XY < (E[IXPDY? (E[Y]7])"*
for any p,q > 0 such that 1/p+1/q¢ =1

(Schwarz’ inequality)
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o, O 0

(convex function)

JOa+ (1—-0)d") <0J(a)+ (1-0)J()

J ()]
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