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SAMPLE STATISTICS
Sample variance and stdev
DEFINITIONS
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DEF: Sample Variance = §° = —— E(X -X )
l =1
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DEF: Computed Sample Variance = 52 = —1 E - x)
DEF: Sample Standard Deviation= S =S 2.

DEF: Computed Standard Deviation = s = - x)
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WHERE 7 = number of samples

X; = random variables representing n samples (assumed independent and

identically distributed)
X =random variable representing sample mean
x; = n actual sample values

X = computed sample mean



