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UNIT-III 

Expectation:  
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Source: Fundamentals of Mathematical Statistics by V. K. Kapoor & S. C. Gupta 

Conditional Expectation  
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Source: NOTES ON PROBABILITY by Greg Lawler. Last Updated: March 21, 2016 
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Inequalities Based on Expectation 

 



18MST12C:  Probability Theory    UNIT-III                                  Page: 9 
I MSc Statistics                                                                           Dept. of Statistics 
_________________________________________________________________________________________ 

 



18MST12C:  Probability Theory    UNIT-III                                  Page: 10 
I MSc Statistics                                                                           Dept. of Statistics 
_________________________________________________________________________________________ 

 



18MST12C:  Probability Theory    UNIT-III                                  Page: 11 
I MSc Statistics                                                                           Dept. of Statistics 
_________________________________________________________________________________________ 

 

 

 



18MST12C:  Probability Theory    UNIT-III                                  Page: 12 
I MSc Statistics                                                                           Dept. of Statistics 
_________________________________________________________________________________________ 

 

 



18MST12C:  Probability Theory    UNIT-III                                  Page: 13 
I MSc Statistics                                                                           Dept. of Statistics 
_________________________________________________________________________________________ 

 

 



18MST12C:  Probability Theory    UNIT-III                                  Page: 14 
I MSc Statistics                                                                           Dept. of Statistics 
_________________________________________________________________________________________ 

  
        #### End of Unit-III #### 


