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1. The result follows by rewriting the expectation summation in the following manner: 

∞ �
xpX(x) =  

∞ �
X(x) =  

∞ � 

k=0 

∞ �
p

∞ �
) =  

x � 

k=1 

pE[X] = 
 X(x P(X > x). 
x=0 x=0 x=k+1 x=0 

2. See online solutions. 

3. See online solutions. 
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