
We denote by xi the measured random observable x in the i-th event and
by (wx)i the observable’s weight in that event. Even if the p.d.f. f(x) is
completely unknown we can still use measured values xi to estimate mean
and variance of a random variable x. In particular, the unbiased estimator
for mean is given by
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and the unbiased estimator for variance is given by
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The final results and statistical errors of a random variable x are then re-
ported as:
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Unit weights. For the case of unit weights, (wx)i = 1, the above equations
simplifies into:
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∑N

i=1 xi

N
, (4)
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