Expected Value and Variance Formulas

D xpy(x) if X is discrete
1. E(X) = N
.[7 x f,(x)dx if X is continuous

> g(x) py (X) if X is discrete

2. E[g(X)]=1
Log(x) f.(x)dx if X is continuous

z g(x,y) Py (X, Y) if X,Y are discrete
3.E[g(X.V)]=4  °
J: Iﬁ a(x,y) fyy(x,y)dydx if X,Y are continuous

4. Var X =E[(X - u,)" ] = E(X?) - u}
Var g(X) = E[(9(X) = x))* | = ELA(X 1= sl

Var g(X,Y) =E [{g(X.Y) = 5, ¥ | = E XY ) F1- sy,



