Week 39
Hgalders Inequality
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E[xY]|<E[xv|<(E[X]")*(E[X[')". -

Jensen’s Inequality
E[9(X)]=g(E[X]), g(x)convex

Chapter 5 Random Sample

Random sample: X,,..., X areiid.

Statistic: 7'(X,,...,X,)

Some properties of Statistics

X,.....X, are N(u,0%)

)?Zlin and §° =Li()(,—)_()2 are independent
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