




















































































ST102 Week I 1

Def Independence

For discrete r u s Ii they are independent if

P Xi xn TIp exit
for all Xi e Di ie n

For con't r v s Ii they are independent if
f x i i xn It f kit

for t Xi e Di ie n

Fact I f Cov X Y Corn E Y O

Def Joint distribution sunt product of v.v s

Prop ILinearity of expectation

E l a b a ECE t b

Fact Variance of sum

VanC Esan i t b fi Ai Var i t 29g AiajCover

What if independent































































Prop If fXi are independent v.v s ai constants

then
E IMAX ITAIEI 1

Fact Sums of independent v.v s 1

Always assume all v.v s are independent
i If Ii Bin ni T É Ii n Bin CÉ Ri Til

it If Ii Poisson til ET in Poisson Eiti

Prop Linear combination of normals

If Ii n Neeli RE ie n and lait b
are constants then

EEAi i b r Nyu at

M E avi t b and d EY air 29gAiajCov i ji


