
1 Uniform distribution

Let x, the match value, be a random variable with a
uniform distribution. x ranges from 0 to 1.

The density of x is f(x) = 1.

What is the probability that x � X?

This probability, F (X), is also known as the cumulative
distribution of x. For the uniform distribution,

F (X) =
Z X
0
f(x)dx =

Z X
0
dx = X (1)

The expected value of x is

E(x) =
Z 1
0
xf(x)dx =

Z 1
0
xdx =

1

2
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Let Xr > 0 be the reservation match value. Then

E(xjx � Xr) =
R 1
Xr xf(x)dxR 1
Xr f(x)dx

=
1 +Xr
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Emax(x;Xr) = F (Xr)Xr + (1� F (Xr))E(xjx � Xr)

= X2r + (1�Xr)
1 +Xr
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