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Expected value

Nga-Viet Nguyen

E{X} = / xf(x)dx  continuous r.v.

E{X} = anP{X =x,} = anpn discrete r.v.
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E{Y = g(X)} = / v (y)dy = / o) fx (2)da

—00

for function g(X)

E{g(X)]Y =y} = / " g(@) fula]Y = y)d

T 9(@) fay(w,y)da
ffooo fzy(x>y)dy

conditional expected value
Bl Y0} = [ [ e s(eylM)dody
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