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EXPECTATION 
Just as we suspected 



Expected Value 
•  The expected value is 

like a weighted 
average 

•  The mean is the 
expected value of a 
random variable 

µ = E x[ ] = xf x( )dx∫

µ = E x[ ] = pixi∑



Variance and Notes 

Var x( ) = E x − µ( )2⎡⎣ ⎤⎦ =σ
2

X	is	a	random	variable	and	c	is	a	constant,	then	

E c[ ] = c
E x[ ] = µ
E cx[ ] = cE x[ ] = cµ

Var c[ ] = 0
Var x[ ] =σ 2

Var cx[ ] = c2Var x[ ] = c2σ 2



Robustness 
•  Some statistical 

procedures still work 
well enough even if 
the underlying 
assumptions are not 
totally true 
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Do you see any 
similarity between 

histograms and PDFs? 
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