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Empirical Distribution function
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Empirical Distribution
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Sample Mean
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Unbiased Estimate and Variance Reduction
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Sample Variance

Let X1, X5, X5..., X, bei.i.d. random variables.
The “sample variance” of these is
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Sample Proportion

Let X, X1, X5, X5...,X, be ii.d. random

variables.
Interested in: P(X € A) of any event A
Estimate it by:
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