Vs
B.Sc. Znd Suvw&v&/v/

STATETICS (Houou&s)
Faper® STA-HC-2016 (umd.2)

Topie! Mathemak'cod Ex pectation

D AN AdIIKaTY
21es

Mot emaki temabical Expeetation

W WW&LL@&MM%QKU X demoted
by Elx) 4 #he éumaﬁpnudud—,‘. Ra vefues of Ko %N
Wi Hhe respective pncemxnuh
Thuo . 4 X daka Ko velwn Xy Ny, - s Km oy Wills e
hespeebive prebolilihies By, Py, - -5 P Auw
EG‘) = ‘Hwh b+ A, b,
=g b, wofuene :E_)b(- =

Hgaim Y fo discrete PN X daan P $GY  Aasm

E(ﬁ)= 7 x4 (%) pravidid Ho Avuer aels’ corwernges .
%

for & cohinuouwn a-v: X Adllowing He pdf f(x)
E(x) = J'x-f-(x)doc
—oG
Hexe j'_f'(“)dl"
Yvapor bant nomanks !
1. Elx) eusks b E|X| enish

eyisk in Avrna cusy .
E. tok
-a-lh(-jy,[zgjx - M—TKJALM O'.)H,,il.)..., wh preb .
P()(:‘Kl)-:_'e'

—’T'- ) 9(';0,[,1,— - .

Hun,
|

I a
E(:K 7.7(| =< 51 M it
N=q
HEREL E(X) dbw M e'h"p A *e\m (- V-2 B

Scanned with CamScanner

provided K 1'%)“0—?&.“ Cormitig ey q.lrsob.«z[!gf



i

Mathe ma CuL UE'&.PVchaﬁom o a funechion ota, TMWWM

- ST e — i ——————— s

e

-ﬂs 3(*) 4 @}ouMCf"cm dr o ramdomm vardalde X, Tn
Hu makdamak cad ﬂ.x\atctmh'm o* 3()() AA dl&-r‘ma[ ay
E{%(x)} = Zg(x) Fod Y % i disowbe il P () |

= Jact){'wdx x4 eaHmuous wite pdf £

E(c) = Tehtn) =c LAty = 5 £ =1
Comilandy for conbimuova BN X )
E(.c/)‘l SCH’K)J‘L :Cf}(xd& =0 ZS'H"\)J‘K"'|
e 2 -

9 5% we  aks 36()1 <X

L YR E(G\C) - ZC- 'X.-H'h\) = Cik&(”\) = C"E(x) (+w d.l"Cru_f._J

ar E(c,g) = gcwa_)qu =C S%RM} dw = GE($) (j’« Condi avony

—a
-

Wemce 'E_(f_,\()ﬁ ¢ E(x) .

-
3 9k %Qn)r% 202,30 . .

A EQJ‘) c‘({&(’*)d" Cw&u\,c X As asswmed Cordharo va )
-
_;/LL': /ALQW»‘»MW okowl zenp

¥ 7 E(x)z/“: =-Meom

Scanned with CamScanner



'5/5

btk we pab g0 =K-EW] = (xoaf s ko EGy)
Honr e dhowve

| E{Q(—M)m} = ;@—Ayrf-(m)dx
;jum ire ppz w0 contieal vaamand

Son parh o 3 v=2 o
1 Y,
Eix—}*] = _S@L—ﬂ*) )y dn
—;%ﬂ_n‘., vOruom en UQ)’ X ,
Profjeties of Expectntion !
() Add Vv Mo sem .
I X amd ¥ e namdom vacalides Uwesn
E(x4y) = E(x) +E(v
[vae, Yowwvself /&Upo-‘mxtffj dor disowhe amd eanki'muows X M.\a

$ caevwfuﬁ »-{) X5 - X, e v remdava ~rarcdolon
Heom

E(R 4%, 4 - %) =E(R) HEGG) ¥ -+ +E(x,

B = Lely
&) MuddipLe caki ve &&u%:"
I X od ¥ we uddpondent v Hun
E(xY) = E(x)E(Y)

Lwaw. %MAJW wo)(_p\tﬂ.b,a :Foc dis oute omd  CondHwnauns Y‘-q]
Qo %mwl f(’(!‘{ hv)/vsoLan.u\AM .V K‘)Xu_,,ym
E(% X, - - Xp) = EQe)E(K,)- - - E (Ra)

w
ox B (]TK{) - ‘[‘T E(Xg)
tad (=2t

Scanned with CamScanner




4fs
3. % X i o Tv. and @ and £ au cosinnds 1
E(ax +4) = aElx) x4

Pujh"n_g =1 amd k==X we geb
E(J(-i)‘:f(x)-;(-
4 ~°
R
TR T-V. axd Q1,2 ,---, Qy am
Consdpnis Haim,

E(“l".*‘%‘&*‘- '*Qn"f».\) = a1E(x.J 4, E(x,) +- '--+Q..\E'(X }
5 .

" goe) = Baggy
=]

. ‘\_\
Yebrndbions /oy, 0

p The vorvomes f‘j & vamdora vorwielle X
oreted by Var(x) er v(x) s defined as

Vo (¥) = E{x -E(x)}L
() -[E(}
E(x) exishs .

N

&y serilifionbion)
Provt ded

E’f&j CevlOrames °. The Covoritomce

- hwe v X ared v,
demeted Ly Cav(x,N) do defined ap.

Cov (%,%) = EEX-E(»L)} Ty —E‘(‘()ﬂ
= E(xx) - E(x)E(Y)

( A{-lu s UR C.Jnm\

| o) = (") ) |
\cﬂ«(v,w) = E(xy) - EWEMW |

-—

————

——

Scanned with CamScanner



| Some bperbant_pusalls

1. W ¢ v a costant Kom
: Var(e) =0

1_-3& x);;m_\/,a/r\de:mmowﬁm

Var(eX)= €~ Var(x)

3. 9 ramd ¥ QU Imcupw\dw)‘ A K

Cov(x) = E(xy) - EECY)
= E(X)ECY) — EW)E(Y)
=0
ho 8} o amd k ane cowmstambs  Haw
(9 Ver(a%+s) = o Va(x)
@) cev(ayL) =0
Gy var (ox tls‘() =
Cwy Cov(ox, L\e) = ab cov (X ,N)
(v) S ® ambf @u imdspondent Hom
Var(0.X ;\:b\{) =¥ Vo (x) + L

CV;) In W :'% XIJ\(:.)' w0 Xy .

ovon(x) *L7van () £ 20 b &VQ‘N )

vm(\g

omd 8, g, o Comstunts  Haw

(Z,a(x) ZCL Vor () +2L‘£ma3 Cov(Xey%)

4= J"l

(2¢;)
= ] aMValx) W

(.1\

E—— (N

KioXa, - -5, s &AW

DN Adhkary

e e MR

Scanned with CamScanner




