


Def: ECYIX] is a conditional expectation.
Let A be an event and X a 2 .5 then

EIXIA] = [ xP(X=xIA)
xEX(z)

Thm : Let A. .... An be a partition of the sample space
and Yaz .o then

ELY]= ESYIAiJP(Ai

ECY (x =x]= yPly = yIX=

= y(x)

Important : ELECYIXT] = ELY]

ELYIX] is a 2 . 0 as well.


