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Lecture BOO (Nemish) Lecture COO (Au)

math.ucsd.edu/~ynemish/teaching/180a math.ucsd.edu/~bau/f20.180a

Today: ASV 3.4 (Variance)
ASV 3.5 (Gaussian distribution)

Video: Prof. Todd Kemp, Fall 2019

Next: ASV 3.5, 4.1

Week 5:  Quiz 3 (Wednesday, Nov 4)
Homework 4 (due Friday, Nov 6)
Regrades for Homework 3 (Nov 2-3)



Varionce
ﬁbef;'wjm‘ovv- The varian(e of & vandime \/OWW\‘O'(,X 14

Vv (XY = ] OCEOQ)Y ]

Te bt Computt p= EOX). Thon ap by fuh(/Jﬂ\Om ()= bxop)”
b X, am‘?@m?/:h E(g0x)). P | :

X disaedt, VaeOR) = ZL (o) POXE)

Cco

« TH X s CgW’hnUOuS) Var (X) = j (J"f“Blgx_(j) At

In any e \/CWDQEO, 1—+S SﬂM&YQ \(‘OOJF Is
%'OQ T (\/ar(xs S Ca\lﬁd S}fav\n}am( oltv;\qul‘om .




Eg If X~ ’BQMPB EOQZPJ ‘

> (-PpLip o P)L'P SR \O“F) oy
C Vgif = LP>p+1o(\

Ea Tf U~ Unib (o)), Em:\og‘e,
\/ON'(U):X(J(—— Q%Y-})MH)OH: ‘S‘(J('cl»f—))’- L-Jl—_;\ol‘t

) : t
1 pa [& 191 k- ‘
A

0

Y -

L
, - ey ‘ %
20 \ ST (SIS EICL)
= |‘9”‘] z \,. /\_ - O | q;_é
[ SkPev, - \ ib_?& 2 uj) }

\



\/M”\\OW\U& 15 G WRAS UYL Q{j hom \\S\Ma& om}F %\om J(l/)& m@qv\”
Be Liskeibuhlon 15 For Q)xamy\%f

—r\/\ﬁom\m '. Lglf >< \OQ U Wﬁmoﬁ”m Var;alol& WHL\I\ {\v\\’j’(
WP%L‘(Q‘(\‘OW E(X\:/A- Then

Var()=o i Plx=py=1
(ix. X = //\ )
PFK_) If Ip( X=p)= 1. S X 15 discre..
S Var ()= B(X-pT) < (popy PEp) = O

:}) U—\w& e Ws\\ AU X s JTSCVQ}Q qeor mwl
O = v X Jg LRl e f"/\ﬂ'f
Vorll= 2 LPRED 2755 B
ﬁ\w\af >0 ’fH/“ = P(X=4)=0_
= s 7 (J(‘/w P=t)= o0 /7




C\'\Q\O\QS"\Q\/S Iheqluql\"i»)

W X has ]C\WJF% M 4N E(X\ 1/"\ ”\“9{ wc\vx\jfﬂ Vo v (8 Vm(){):gz
Pron TP( \X‘/M\ P/ Kg’B < %7_
T\,Jo VA\Q@/S I JM Proop:

: L | ~'(‘) A happans .ﬂA] S a O*‘ VﬁL\AQA (VA
D Trdicols : ,
D Ticaors. 1,71, ¢ A ABnEREEUPS Rer (p) wih

CEWY = PIA) = PIA)

(1) Mmﬁw(ﬂ FACT- iF X <Y then  EOO)SE(Y)
[ Twtuitive - e ]Dﬁomc we wust waft unkil ek 3.)

(Pnoowc of C\/\Q\O\js\&\/l [P( \Y‘ﬁ\? kG’) ZE( ﬂ % %l y,gh
X-plzLe \\f V3| 3 “-_:.(ﬂ (%)120

S (% L> 2
E’f;\ SR TN SE{(%Y‘:%‘E@A

/




Novwmal (Gaussian) D istriloution
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