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EXPECTATIONS OF LARGE DATA MEANS

TOMISLAV BURIĆ ∗ , NEVEN ELEZOVIĆ AND LENKA MIHOKOVIĆ

Abstract. In this paper we present estimation formulas for the expectations of power means
of large data and associate them with means of probability distribution and means of random
sample. The proposed method follows from the asymptotic expansion of power means which is
applicable for sufficiently large data and it is especially useful when value of such expectation is
hard to obtain. We will show the accuracy of these approximations for random samples which
have uniform and normal distribution and analyse their behaviour for large sample volume.

Mathematics subject classification (2020): 26E60, 41A60, 60E05, 62E20.
Keywords and phrases: Asymptotic expansion, power mean, expectation, moment, normal distribu-

tion.

RE F ER EN C ES

[1] M. BARCZY, P. BURAI, Limit theorems for Bajraktarevic and Cauchy quotient means of independent
identically distributed random variables, Aequationes Math. 96 (2022), 279–305.

[2] R. L. BERGER, G. CASELLA, Deriving generalized means as least squares and maximum likelihood
estimates, Amer. Statist. 46 (1992), 279–282.

[3] T. BURIĆ, N. ELEZOVIĆ, Asymptotic expansion of the arithmetic-geometric mean and related in-
equalities, J. Math. Inequal. 9 (4) (2015), 1181–1190, dx.doi.org/10.7153/jmi-09-90 .
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