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Chapter 3. Operations on One 
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3.1 Expectation
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conditional expectation of a r.v. X

[ ] ( )XE X B xf x B dx



 

1

[ ] ( )
N

i i
i

E X B x P x B




continuous r.v.

discrete r.v.

Ex: { }B X b 

( )
,

( )( )

0,                      

X
b

XX

f x
x b

f x dxf x X b

x b


 
  





( )

[ ]
( )

b

X

b

X

xf x dx
E X X b

f x dx





  




3

3.2 Moments
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3.2 Moments
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3.2 Moments
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3.3 Functions That Give Moments
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3.3 Functions That Give Moments
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3.4 Transformations of a Random 
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3.5 Computer Generation of One 
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