Math 152 — Fall 2008
Jo Hardin
warm-up # 10

Name:

Let Xy, Xo,..., X, be distributed independently and identically with mean v and variance
v. Find:

1. E[X]
2. Var[X]

3. E|1yr (X, - X)?

Solution:

1. EX]=(1/n)SE[X;)]|=(1/n) Sy =7
2. Var[X] = (1/n*) X Var[X;] = (1/n*)n-v=v/n
3. In your notes:
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