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Lecture 29 Topics

Expected values

— Covariance

— Correlation

— Orthogonal Random Variables
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Expected Values (From Lecture 28)

Theorem 4.12: For random variables X and Y, the
expected value of W=g(X Y) is
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Continuous: E|W|= _f_ _[ g(x.y) fyy(x,y)dxdy
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