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Qxaw\F\o,: fol( 2 J'ace., X = [J\Q?erence \pe‘\'ween "'Le. l\

foss'muo. Va.\ue.s oB X —>» O ( 2 3 4- 5
ootcomes sU octing volve — 6 5-2 4-2 3.9 2.9 1-9
PP 9

('QO*( \;fo\ao\\o}\;jyﬂ) A‘w'\clo. L’_‘j 36)

O + 1o + 6 + 18 + 16 + IO

26
(~1.944)
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E( X+ Y) = E(x) + E(Y)



EXPECTATIon : PROPERTIES

Ci,C.ZG. TR E(C,X +C2Y) = C, - E<X> + C?.. E(Y)



EXPECTATIon : PROPERTIES

LINEARITY OF ExPeECTATIoN  (important)
s ¢, e R E(C,X +c,_Y) = c,-E()Q + ¢, ECY)



EXPECTATIon : PROPERTIES

LINEARITY OF ExPeECTATIoN  (important)
s ¢, e R E(c,X +C,_Y) = ¢-E(X) + C,- ECY)
Gewzfm\\b, E(c,X| e, K, 4 -t cn)(h) = C'E()(,) + CQ_E(X?_)+... CHE(X“S



EXPECTATIon : PROPERTIES

LINEARITY OF ExPeECTATIoN  (important)
s ¢, e R E(c,X +C,_Y) = ¢-E(X) + C,- ECY)
GQV\Q.(‘M“S, E(c,X| e, K, 4 -t cn)(h) = c'E()(,) + C,_E(X?_)-l---- CHE(X“S

E(ZaX) = TaE(X) —7 Does NOT assome independence




EXPECTATIon : PROPERTIES

LINEARITY OF ExPeECTATIoN  (important)
(s ¢ ce® E(eX+e,)Y) = ¢ -E(X) + ¢ ECY)
GeV\Q.(‘Os“S’ E(c,X| e, K, 4 -t c,n)(h) = C'E()(,) + C,_E(X?_)-l---- CHE(X“S

E(ZaX) = TaE(X) —7 Does NOT assome independence

'IV\JO_FQY\AO,V\CQ. : P(X=a g( \/=L) = P(X'—'—O&)'PCY:L) é)
'?o*( o\.\\ (,\,L . (c&e@ %3%)




EXPECTATIon : PROPERTIES

LINEARITY OF ExPeECTATIoN  (important)
s ¢, e R E(C,X +C,_Y) = ¢-E(X) + C,- ECY)
Gevvum“b, E(c,X| e, K, 4 -t cn)(h) = C'E()(,) + CQ_E(X?_)+... CHE(X“S

‘—:(zciXL> - ZCLE{XF.) _>DOQS NOT assume ]V\c\eFenJence

T.V\c\o_Fo_v\Ao,nce. g P(X=a g( Y= L) = P(X'—"— a.)-PCY:’o) éJ
'?o*( o\.\\ Ot,lo . (ée& ?>3‘é>
2 A(c.Q,’ A, B. X = vresvlt o'?- A Y: resvlt of B, L= X-I'Y

E(2) = E(X+Y) = EX)+E(Y) =235 =7
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E(x+Y) = E(X)+ E(Y)
Liweafijrt:) 0'@ Q.)(PQC"OU\"\OV\ cpoSV\.J(' asSvume ‘IV\AQ—FQV\J«Q\/\C_Q

Lot E(X-Y) # E(X)-ECY) in 6:32,\!\2,('0»\.
H X&Y o inJQFenJew‘(') then E(X-Y) = E(X) - ECY)

Howexe.f, E(X\/) = ECX)E(Y) A"es “m?\:j
X & \/ ave ‘lntleFe\r\ClQV\-{'.

(S ee Q-XO\W\F\Q, 24 |5>
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