Lecture

Lgl+ | T e

B | assoiaTo St | ta [r.v. X S kls digstTriDurio v

- drgecrefte rv. . hisycibur( cn <=2 | B | Cplros¥)

- lexpPectarion CECxI| = 5—er‘(?()3

llﬂcrar- opPp oy ar O r GnN —.V.’s

Do, i XY elvrs, +hen EUXeyI s ECX]+ ECY/]

Cdonit neced =g CHmPute ~ve PME ofF (XTV 3 hosT| M9

MQ\'S\VWQ.\ 'Pl\-’l Fs Q"‘- )( él >/-)'

E)(Qm‘:}c CC‘:’W\"_IF\\)HFS rrCM st |CC)

s |z blidad [ [stldee
X wd|= Bt 5 Yz Mt weags X |~ Biogea=) (A, 2D
W lean e X las
7( - Zﬂ X, s 2 x: = g L WE Fp =
=1 [ - .

15 = =

Y
[}
1
£/
1
®
]
W}
N
(==
M
X
-]
(1)

1 N*
o
L4
A
17
n
AVA
_0

n

G encran STYATEJ vy SC Flag X Qwple s 1vporran T

e W nTrocduce At caTor ! ru s Z cx p ress .. oF WATS C
A S ms | o £ B eatTS Yy S, Then | o3e Dreoepocr Sl oF% expoctaT!

- 1 g::-ﬁcrc\\) Fo - Aer , rva M tTo 1S

1, ~Bernd Pcad)

FILad =| Pca)




Ex|! v peepic jpu-v th ats e O bouakct | oeacthh Arew 1 war
———
CI—;<:rmu-rquof\ oF "‘Q‘s)
;‘ =T # peopl= WS get TS gwn [ \war bEcsk
Lo w S o rcP\Qf_::Mer\f
ECXD 2
[a)
X = Z- -—LA' A = (i_ Dersen L gt ow v bhart Ioﬁc,K}?
=1 )
“+WneSsS e events are NOT independen® (bc
-~ " /'” w:;;.:, dra\::? w/AO
- = 4 " N oo ol r S coma
ECxd = =2 [I:El,,.] = 2 PUA. = N 2P
EI D=
——
1
n mesS\eiIcS
LN sondceriging ProtmabDiliTty space 9D all aAvsmcr rhutTRTTOoNnNS
EX CD\)DO*’? Cgllector P ros e
: SoppPesSe Poxss  gF Cere= domT=inl 1 ofF N | isTim St
CoPons .,
Q,’ How Sy Bboxes do | amaced O Durcevesc boFoerc
colysct INg all N COURP G NS >
|
A/ Ue+ts use LeE
= Supposc seguecnce ©F H cou Dons | 1S
N x=14 couvpP ©nd
AN BABR CC Aacce AD
X, = =D X33 x, =7
x; ={:ﬁ: boxes +o bouy | To get Ltp coup e =R A=A
gott+ing (. ~1)Th C"o._,r‘:o;q3
N-Ci+1)
X, o Geom (T 1)
~ —~ £ youlre o= Thx,
—\C._-—') lg:-'r covPon, _I'-\l—
Prot. o new coupon.
1+ uou‘re on  The
1| =2 FIk+, prop of new
ﬂ:[ Y:} a Z [[[)’.] s 4,
(T
AN
3 Z2 A -Cidt)
=7
A
3 Sl
T l'< marmen, O
K=7 Jt__
T NIog (N)




AnO-\-V\c"' \/\]cxy ofF Cbmpu"rhna Expccrar\c«\ X

T et SO —n
- TTag)

Eermrvaolo
Son Fagrmolo

; S:Of | nov-naigative | M_l‘i“c-g_cr -V c\l_uct_ﬂ N )C 2
o
BLX]: 2 B x=«]
=<
Preef weme Plaakb - 2 eixen
P excwhange  sums| ever KK &X .
.ﬁ(&’a\f‘oﬁ?{? B b i C‘b) ! } ! }

\0 oj\ //__\_5 =N '-_I_—

[ 'JGY)\?—‘—:V‘-'"A-{Y'./ Xal | . 9 , (
o

m“{v‘." PE M7y = PIX 2 A X, 7kl = Plx, 7/l Bhxe? ]

-a--EM:-]:ZFEV.’!L’?’.P'Z‘.XZ”.KB:. '

=71 U=l Ci-pdC=g)
_VQ\YlﬂV\'CC—
. "\/q,t(_)(:') I lguantirarive motionn 9F ¥ arsvand (s & CXx]

\___V-————————‘

Narcx) = ELCx - poxd ) ]| = [F0X71- FIX°
9 Cx)D

'S
Variance 2| noTh ng D our tha €x pectaTieon ©F ong v
.V

Frcx - gox) ]

C qx?z))_

N}

CElxE0R HEchal) |

1

ELx*) - 2Ecd 0] « ECX]°
| FOx*] - |2erx1f 4 |#CX17
= EOx*)- ELx]

" Note L rhierc ore SITWVEr NAYS | ¥ rmcasvwe s Naviawilchy -
| . . + 1 /——__\) 'd 1 . . - + |
21 nMcrment JUcry common
A .
_ Pt WD mc I T - EC ')(fPJ

- CnTr‘Opy

P2 | = Poepiols aime [© ELPS (o )|
° Unllke ELE.J - VG"C') 'S g v livmgc s ™

[Ka} rs NErLael S

> | VarX YD 7 vacCx) t VerCy) |

NarCxew o EL Xy - grx] - €0YI)T



Yar Cx) tVar(¥) ¢ 2FL&+ ELX) Cy - mCyD)]

—_— )
\r_
Covix, ¥)
(¥ X, N u"lZOWC\QT:d‘ C'EJ Cov (X, ¥Y) "'O-) Qpcsﬂ--ue means X £

thh e \qu CX *\/) = \(QV'C X) -r\.'ctfc )/) Y are more corvclg vec!

w Tl ceachrn other

h
C ic, They paors N i

|lndependence =) Uncearreciared CCou Cx.¥)=0) Same direcrion)
Ly when they're uncgrre(ﬂ‘r€<il
+ not ce Jevs
=) Ny = Co(xy) O
Ae® | correlaatisn co T FEICIC Ly
e g
P (M; Y):c Cov C X, ¥) ’lT This [ rormauzanieon allews os
/
B TO sec the relaticnship Dtwn
ar(x ) Var j
1V Cy) x dy
.""\"'1"'5 cocFF. 15 auways btwn L & )
—___._—’
L
Re call  Couchu -Sdvartz
¢-s
o5
X M e L-1, 11 - can De | Formulafe oo | oV
Wx iyl

Caveny ~Schn wart e’

| FLxvI] *) (YY)

/I\
LS
>

&
Z 13_\,(3.9) t)‘Ufst("f:‘)

I xiy]

Xy L 'A r_ﬂ
o~ T ——

immer | premtuet .—-—\I\\“‘"ﬂ~ \ 303:/7

) 4
4 5 | {3
S(S wrRLCa ) (e Paulan)
L) \ /

SmpPic | GDMPU“"""S \Variance S8 D ine sl

% ~ DA a, =D

Var(xD 72

[a)
X = Z x N | BernCp)
o | }Ce\L
By mdependence
— WVC h;z Ay ‘
/ g uc ity
Var (X)) = 3, Var(X) = nVar (a) = n pli-p)
- B

) .‘-’L:J‘l'u - a,oacg ol Ho | nieaguce avrivate
135 9n Ramdtsm av_ I =l o

% ~ P oisscon _’A)

Lrate




bt

B, (k) = - K=o, 1, 2,
k!
Q/f N nerc doacs Po 1ss s Lo v © Erc oy 2
=+ arrivgl] s = Xﬂ ~ 13 IV"':MM:\lCﬂ,p'L)
e N
( lo] >
+ime L Ve
B us arrivcs Werc ~Tr presamitity P A
L]
(n Duwss es)
SN Whrat ‘s Proban\lwy + o ™~ PuscS Grv IV C ?
< n—K=
F>C<-K)-(n 2 _g)
Nw T - . vl { > e lbnomi L MO
- &
Z N(n-1)(n=-Ke) / t \K 2 /. Py
~ — ' (a
|- )
I N PRAIPTERN
. & —
AT 2 = 1l A T Lo




