











































































ECON6190Section2

Sept 5 2024

Yiwei Sun

sample variance s É Xi Xn has theproperty that E 521

unbiased estimator of 02

f JETS

By Jensen's inequality g x Tx is concave

9 EES't E g S2

Fsa E Tsa

T Est
ETSI 0

E gCX g x fix dx

Elix all f lx at fox dx

S.itffYax Sicx asfexsdx























































































a

t x

By Leibniz integral rule

delix all a

day an Éafa o

Effa Ee Efs a

f
d x alfa dx to

Iffy
fix dx f f x dx

set G 0 f fix dx f fix dx

P x a P x a

since P a P X a I P X a P X a 1 2

By def of the median a m

To check at a m is a minimum 8 0 ctistative

consider to the of m

Iffy to

consider to the right of m

Iffy Sniff
so

min

















































































a find joint distribution 2 Find marginal of the other variable

h x O f 10 g O Joe 0
0 0 oaxco

0 01W

fix h x o do e do e 1

O é

one

e't x

fix
e so

b For 0

fix
8 e

0
exco

910
h 0 x

8 0 30

960 x is not defined for 0



E gas x x o a g o1x do

6g onto
co a e do

exfco a é do

Recall Corr x y
COV X Y

Farevarck

Cor x y E x EEX Y ETYI

5 41 EY EET

E I E E 141 E 10 Y 10 ETYI
E Y E E Y XI E 7 1 4 1 7 I 4E X Z

combine 1 2

EEX 10 ETYI
EEY 7 E x

E 4

E 41 6

E XY E ETÉ I E EEYKI

E 7 114 71
7E X1 114E X

1
14 28 114E X

E XY ELECXY YI E YE 141

E Y 10 471
IOETY E YI
60 E 421



E X2 112 4E XY

E 421 60 EEXY
var x E x2 ELE

112 4E XY 16 4 24 EEXY1

var Y E Y E 41 60 E XY 36 24 E XY1

corrox 4 a

Eat 24

t ECXYIJCLEEXY.IT
1
2

yy py

ISAFx y x y

dydx.mxE ff.mydydx fffx.ix.by
7120

P X CY X

fJa2 dydx

i ifii finagax f's ads

116


