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0.75 [ 0.20 | 0.05 | P(x)

E(X) :inP(xi) =u=0%0.05+1*0.2+2%0.75=1.7

V(X)=D (x,— 1)’ P(x) =Y xP(x,)— 1 =07 *0.05+1°*0.2+2**#0.75-1.7* =0.31 = &~

o, =4V(X)=+0.31=0.557

y P,
0 02
1

0.8

E(y)=) yP(y)=0+08=0.38
V) =Y (=1, P(y) = 3 32 P(y) - > =0+08-0.8 =0.16 =
o, =0.16 =04

E(xy)=0-0-0.05+0-1-0+1-0-0.15+1-1-0.05+2-0-0+2-1-0.75=1.55

cov(x,y)=E(x-y)—E(x)-E(y)=155-1.7-0.8=0.19

_cov(x,y)  0.19
P o,-o, 0557-04

=0.853

DPRDTPN MTIPI 3 -2 1IMNX NOTH 0MON VITIVONY DNP DI

1 1Y Mnwng MAYY M MMPI P2 DRNNN DTPR M N0
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MIANONN NPEPNI NN Y 1 X DY Namunn mMHINONN NOXPND NN NI X
NVPOVN
10MONONY2 0NNVN 0N Y - X ONN .2

0MNIND DNNYNN OXRND . Y-D X P2 ONNNN DTPNINN .

MHLNN PXNYIY MINANDNN NN, TOR XY PPTARY NMYXIN MOLNN XNV ON .7
7 DINY MY INY MNINND

YNYIAY NYIANDNN N1, XY NNX DY MNAD XY MNINND MYVLNN XNYI DX .71
FTRN Y NY MNYRIN MYOLNN

.D»NYI NN PP OIPVN .3

MXXIND ONY P N9YHIN NYVNN =X 7

TN NINSIN NS N2 MOVNN 'ON =Y
Y-1 X' 5% nomwinn mNInNonn NINPND DX N3N .N
Y- X5v oxnnn 07PN NN avn a2

X=2 -w nynaY DY NNoannn NN INND )
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LYNIN PN IRV MENWH MIT 1 WITW) NN 1900 MPT.MPT 512 132 .4
: DN DNNWNN NN TIP3 MPTN PADONIPRI MPT ONY NN

2INY MNNWNHN MPTN 1901 -X

APITIY NPT ORND MPTN 900 -Y

VN NNANDNN NPIPNY NXY NOMYNN MIANONN MNPN NN NI N

10YNNIND DNNWNN ORN .2

7Y pad X pa oxnnn oTpn nn )

: ONNNN OTPN 7PN NN T
ADITIV NP MTTN 190N MXMWNN NTN 1900 P .1
ANYTIV NP OIND MPTO NPNIN MPTN 1900 P2 .2

9 1.5 NOW NNNWN KD NT DD, 09PY NI 2 N NXNWN NPT YD .1
NPT VTN 90D 1TV MPTN MDY P2 ORNNHN NN .DOPY
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: MNINS

: 1 NNy
0.994 . )
0.963. N

1 2 DONY

.D"™on .2

DYININD .0.5 : ONNNN OTPN )
0.25 .7

0.5.n

13 NYNY
0.252 .2

14 NYNY
ONIM Y1 X .a
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NINID NIYIANIP = Y1999 11D Y9PNPD NINVYND - 34 P9

1 DANYN 89199 YV MY NYNIN

E(X+Y)=E(X)+E(Y)

V(X +Y)=V(X)+V(¥)+2-COV(X,Y)

1 D2INYN YWI9D Y MMV NNIN

E(X -Y)=E(X)-E(Y)

V(X -Y)=V(X)+V(¥)-2-COV(X.Y)

PN NINIIAINID

: DINN DINWN NYW HY THIRDD 7PN1IAMIP XINY WTN NINWN DNY
W =(aX +b)+(cY +d)

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

EW)=E((aX +b)+(cY +d))=aE(X)+b+cE(Y)+d
V(W):V((aX +b)+(cY+d)):a2V(X)+CZV(Y)+2-a-c-COV(X,Y)

( NOSPNA PINY) : NPT

: 1IN DMIPN DANYN MY NIY

Hy =80
o, =15
Hy =70
o, =20
COV(X,Y)=200

.DNNYNN DIDD HY NIV NONIND NN NYH
Y-X5¢ 1w nONIND DX NSD

W =2X +3Y nmnvnn S nSNINN NN MNYn NN N8N
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: 099990

: NI NAMYNN MIINONN NOIPNI NN .1
YW | 1] 2] 3]P®Y)

2 0.1]03] 06
302 0.1
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.MNDNN NM”IANDNN NN DHWN N
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70ININN YNYA DINYNN ONN )

DOMWUNA NMVN DX WD T

.DMINYNN DI HY NNV NONND NN AW .71

.DMINVYNN YIS HY NIV NHNIND DN YN )

VO OY 100 NN PXNINON PYNA SN NONIN DI PHNY NIND PONHN M2 NN .2
XN P2 ORNNN OTPN .15 JpN NV OY 90 X2129N PHNA DNPXN NONIN .20 1PN
.0.8 NI NN 1IN YMNON
S9N PND YMNON JPNN P2 NOMYNN NNV NN VN N
P9N2)  NNON PYNA DMIANN DIDD HY MNYM NIMNN NXIIIYN .2

INDMN

2I9Y990 PHNY YMNON PONN P2 DNPXN YWIAN DY MNVM NONINN DRIV )
MM PON NN NTIPI DD MY HPY MDY VONIN .DYPY 2000 NIPNIN MYY.T

MoY SY NMYN SN NONIND 0 ONINON PN NNV NTIPI DD N2Y DOPY N

(019710 NN MYYN) 1 NINIAN

.Cov(X,Y) :1awn Var(X+2Y)=3 .Var(X-2Y)=2 :)3m.3

.DYyan NP OOVN .4
: DONIAN OINWNN IR PN

.6 INSIND NYAPNNY DIYIN 190N=X
5 NINSIND NYAPNNY OMYON 190N=Y

N MYNNNI NOMYNN MNYN DX INLVI
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3 PN

11 NINY

oMon .2

LDMNINND L)

-0.1.71

0.84: "MV ,4.4: noMN.N

1.24: nwv ,-0.4 : noMn )

240 .N

1105 : 1w 190 : noMn .2
145 : 1My 10 : NOMN )
2785 :nMv 1710 : nOoMN .7
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-0.125
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.D»MNI DNINWN MY PA Y IP DY (OXRNND ,PXONP) TP DMP ONXN PITAY NN NIVNN
.7 ©XNNI MNDID P2 WP NDTHN NN NYNIN

,22VNY.M5NN) 120N NINYNHN XN Y ) (15N M1HaN) Paonn mnwnn X0 X 995 7111

.Y oW NDMINN DX NPA0N0 X— T NNV NTTRIN OTR YW NYIWUN T PA0NY NN
TN PYTAD ©IONYN NMINI (NON XNDIN IN ) PADNN MNWNN INT NDIYNN NNY N NIPNI
NDIONN NNT 1D, NDIONA WYY DMPYN NN PIDND DD DTN DY NYIYNN NIV DMV

AMN 00N MNWNA NONN 120NN MINYHN I

20 DY FHPORIIN MPINPITIN NINNY NDVNT IT N NNNNOT LVIYY NN, NIYNIN 2DV
LDNNWUNN MY P WP

MNN MY 0N -Y .NPT2 DTN 'ON - X: DINAN DIININ NN IPTI NPT 55 Paa ownd
2192PNNY MNIND PNY NPT

[ARagav)al

vl R W N =
an-l:-wa
B w W NN =<

Y NRMNOTIDON DINMIN LVLIY)

v
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P2 INPY WP OOP NN TY PV (WP TTH) DXNNN DTPN NN DXAWNN |, MWh 215wa
PYNIN 292 INTIY NN DR DRON (NOP SY IWPN TTH DY XIPA ) TTHN . DINWNHN NV
PYa P

.09V NP ) WP PP NN PTIA TN
(PN TY UON ) AWPN NN NN

19 -1 pa oy Hapn Nt OXNN OTPN

YT DY INDIAD NIV DNNYNN P XINY VININ MINDD WP DOPY NN 1 IR -10XNND OTPN

.y=bx+a: nnonn

129N 721N P71 b MW 12 XN INID TP DPPY IDIN (1 OXNN DTPN ) NI YAPN DOXRNN

(-1 8NN 07PN )OOV D DY 12 NI NI TWP DIPY ININ RN IDOW ORNN

NP NY DN 19792 MDY NV ¥ NIWH NDIY TANR MNVNHY JIOW 90N OPON 22PN ONNN
995V IMIN YPHN YOHYW DRNN PN VINMN IINA Y -9 X NN NIWPNY MINRDD DNON

Y -5 X NN DIYpNRY maNdo NNON NNMP KD DIN NTIY 10 ¥ )IWD NDW TAN INUNY
09NN 19N

DONNNN OTPNRY D331 INY NYIN IWPN NHRNYY AN DAND 11IP OXNNN OTPN TIVW Y35
AN DPIN AWPN NHRMIYY NI DINNN PINT

1P gy A g +03  +07 LA

0 FFEY

. T— MIN2 YYD DXNNN DTPN
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NAMWNT MNYN DX NN D5 HY JPNN NPV NN IVNY ¥, DNNNN DTPN NN AWND >TD

COV(x,y)=Z(x_x)(y_y) =ny—x-y : NOMYR MY
n n

n 2 n
— 2
E (x, —X) E X;
2 — _i=l — _i=l

—X7 : X mnuwnn Sy mmvy

S)C
n n
C 2 L 2
DY Dy
S; =11 ==l 32 .Y mnwnn mawv
n n
SOV sanyson DN D10
: 5,05,
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L0NPNN DY DNODMNN 190N NN 15 D) ONPN

s 0"MON 790N
80 2
90
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70
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50

A W N o =

990N 192 PN 220 DY NRMNITIN PPONY NI NN .DMNMY NP NONDNT VLY N
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VN PYDY TNVN DY NAYONN NININD OXD . POPI DY Wpn T R avn .2

4 PONNVY TNIN GONNN NN DX MINYN 7PN OXNNN DTPN T WD NOY 7100 )
780 PN Y2 DY

PN NI NIND 0T X PHNNN NNI P VP DY DX PITIY INTONIDT IpHna .2

.DY2IN NIYIAN N2 NN ONNDNNN NN ARITTN TI TN DY Y
192NNV MININD PNY

X y
10 12
14 15
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18 17
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IMNNINND MYNDYN NN 109NN P2 ONNHN OTPR NN .2
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. HAONI NNAWN DY MINXINN NN Y-2 190) . 299N INIWN DY NDIONN NN X-1 190) .3
: MINAN MNXIND IPAPNNI MNOYNI 20 NP

Sr=200 X =240
S -7y =76 Y(X - X) =76

3(X - X)Y -¥)=608

9NN MNYNRN NN . Y-5 X PAIROHN WPN T NN avN N

IN PYDI NYDPY NINNIND DY MYNwNn NN .2

HOAYNA NNAYNA DY MIRNINN NN Y-2 190) . 2aDN NNAWN Y NDIONN DX X-1 1101 .4
:ININ MNRXIND WIAPNN MNAWNI 20 NP

Sr=200 X =240
Sy =2080 X' =2960

3 XY =2464

Y5 X PamNedn avwpn T DX avn

3 -2 M2 YNINHD JOIN DX D900 1 T 2WIND NHNNIN 1PYOINTPN TOIN .5
20507 X2 18N YN DY JPNN DMV DXTHYIN 40 NIAYY NT .MTIPI 2 DOIPNOND)
7 DNYY M2 YSINNN 1SS NHRNNN 1PN P OXNND OTPN N0

100 1193 N9/112) ¥ap MYV Y210, NNYO NdYWI PNy L6

TNNN ONX . 3.5 XIN TAN IDITY N1 .DPYY DT NPT OPNN PO DT THnn - N
TN PNND DOPYI NPT PND P NOPI DY WP TTH NN 2WN> MPTN
192 N0 0912

AP POPOSY WPN TIPS S =S =1 X =Y =6 Yapnn onm 5w 11ToY .3

PO DY ONNNN DTPN 0I NIONAIN0 N1N Y HW1 X DY namwnin MmNvn oxX - )

0
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