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p(x=k,y=1)=p(x=k)-p(y=1) :0»pnn om»wan

:ONPND 01PN

~ cov(x,y)
- 0,0,

: DNNNN DTPN DX OPTIN

$HIMYN MMV
: DNANVNN NNV DX OIXPTIN
cov(x,y)=E[(x—a1)(y-1,) ]=E(x-Y)-E(x)-E()
:NAMYNT MNVYN DV NINON

.cov(X,Y)=cov(Y,X) .1

.cov(X,X)=var(X) .2

.cov[(aX +b),(cY +d)|=a-c-cov(X,Y) .3

$DMININN YNYI OINYN

YD 92TV >TD) DOX DYDY DOXNNN DTPNY DINYN DN DNINXIND YND1 DNV
.DANNNY NI2I¥ NAMWYNN NMNVN NIP?
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ONRNNN DTPN HY NINY NIENNODIVV NYaVN

p(X.Y) if a-c>0
-p(X,Y)if a-c<0

p[(aX +b),(cY +d)}:{

$DNYN DIV YWY MNYI NHMN

E(X+Y)=E(X)+E(Y)V(X+Y)=V(X)+V(Y)+2-cov(X,Y)

:IINDY NPYAMP
W =(aX +b)+(cY +d) :N2N 19N O MINOPY MIEPAMP PN
: DYPNN NN
E(W)=E((aX +b)+(cY +d))=aE(X)+b+cE(Y)+d
V(W)=V((aX +b)+(cY +d))=a®V (X )+c¥V (Y)+2-a-c-cov(X,Y)
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1252 DITIPN DXYDN MY IDIAPNNY MINNIND THD DY

0P T DY INPLIY AN YPIAPA 190N P2 DRNND DTPNINND N
ARIPREE Sy mpj;\y 752951 DNV DYPH1IPa phiviap)

(DI NIONA KDY DMOYI 4 NINNN NI NTIN .OMOVI NN 6NN (3
R -2 190,01 NOXINY DMIYIN NINIT 190N NN W -2 190) ORIPNI
TINY RONINY NYONRNVN DHYIN 19010 NN

DY DINYNN DY NOMWYNND NNDINNN NN NN N

1091 XNYA NHNY DNINVYNN ONND .2
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L2V Y, X DINWNRN NYIYY MY DRI MM DRI (8
.cov(X +Y,Z):cov(X,Z)+cov(Y,Z)

50 ¥ NONIN DY NMIDRIN HJANN 11372 XYNN PND DIWNY DDOYN 190N (9
,12:10-5 12: 00 12 XyNN DIVNY DOYN 1990 NX Y -2 )90) .NPTA OOV
.12:30-5 12: 05 12 ©IWNY DOYN 1990 NXR Q-1 170N

.cov(4Y,Q+6) :nNIIVN .N
1Q-D Y paornmN NN .2

YNIPNI DOINININ .OYIND 20-) OPY 20 , 09IV TX DT 20 v D2 (10
DYIVTRN ONTIN 1901 2 DORNNN OTPN NN NN .0NTD 20 0NN
ARNINY DPYPN DMTIN 190107 INNINY

0<P<19WNOY ~B(Lp) :wnm (11
, X 999 P(X =x|Y =0)=P(X =x|Y =1) :0»pnn oxY NN
LDPONOINOIDNINYN DN Y -1 X N

MM OMON OPNRY,Y ~B(m, p) 191 X ~B(n, p)-¥ ) (12
XX +Y =k ~HG(n+m,n,k) :0»pnnwINDMN
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