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PN NMVLDY DIX NXIN NYY YXINNNIY NPDNI NNDANT X NPVITIVD NN NNYINN

Z MIN2 YM0N XM NNN NN
Z ~ N(0,1)
: N2 DNDRN T DY Y1 MIPNN THNN

AP N XIPIN TIY DDIAPN IPN MINN

YNINNNIN NOIO TIVD PN NPVD NND WHYN JPNN Y

OITIVON NOININN NNOONNN DY NIV DY) ONIDN TIY DV 1PN 1P N INNRD
DN NVYN WND
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: TINAN 70N DX INN) 55 19IND

N = N(IU’GZ)
7 X
Z ~N(0,12) -
77202

P(-a)=1-D ®(a)

M)
;
a
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D(Z) Y39y — HVITIVY H'9H9IIN NIAVEND MIYANNHD NYAV

®(2)
N,
Z

.5000 .5040 .5080 .5120 .5160 .5199 .5239 .5279 .5319 .5359
.5398 .5438 .5478 5517 .5557 5596 .5636 .5675 .5714 .5753
5793 .5832 .5871 .5910 .5948 .5987 .6026 .6064 .6103 .6141
.6179 .6217 .6255 .6293 .6331 .6368 .6406 .6443 .6480 .6517
.6554 .6591 .6628 .6664 .6700 .6736 .6772 .6808 .6844 .6879

o000
DwNvRO

.6915 .6950 .6985 .7019 .7054 .7088 .7123 .7157 .7190 .7224
L7257 7291 .7324 7357 .7389 7422 7454 7486 .7517 .7549
.7580 .7611 .7642 .7673 .7704 7734 7764 7794 .7823 .7852
.7881 .7910 .7939 .7967 .7995 .8023 .8051 .8078 .8106 .8133
.8159 .8186 .8212 .8238 .8264 .8289 .8315 .8340 .8365 .8389

cocooo
©oo~No O

.8413 .8438 .8461 .8485 .8508 .8531 .8554 .8577 .8599 .8621
.8643 .8665 .8686 .8708 .8729 .8749 .8770 .8790 .8810 .8830
.8849 .8869 .8888 .8907 .8925 .8944 .8962 .8980 .8997 .9015
.9032 .9049 .9066 .9082 .9099 .9115 .9131 .9147 .9162 .9177
.9192 9207 .9222 .9236 .9251 .9265 .9279 .9292 .9306 .9319

I
AWNPRO

.9332 .9345 .9357 .9370 .9382 .9394 .9406 .9418 .9429 .9441
.9452 9463 .9474 9484 9495 9505 .9515 .9525 .9535 .9545
.9554 9564 .9573 .9582 .9591 .9599 .9608 .9616 .9625 .9633
.9641 .9649 .9656 .9664 .9671 .9678 .9686 .9693 .9699 .9706
9713 9719 9726 .9732 .9738 .9744 9750 .9756 .9761 .9767

o
© o~

9772 .9778 .9783 .9788 .9793 .9798 .9803 .9808 .9812 .9817
.9821 .9826 .9830 .9834 .9838 .9842 .9846 .9850 .9854 .9857
.9861 .9864 .9868 .9871 .9875 .9878 .9881 .9884 .9887 .9890
.9893 .9896 .9898 .9901 .9904 .9906 .9909 .9911 .9913 .9916
19918 .9920 .9922 .9925 .9927 .9929 .9931 .9932 .9934 .9936

NI
AwNRO

.9938 .9940 .9941 .9943 .9945 .9946 .9948 .9949 9951 .9952
.9953 9955 .9956 .9957 .9959 .9960 .9961 .9962 .9963 .9964
19965 .9966 .9967 .9968 .9969 .9970 .9971 .9972 .9973 .9974
9974 9975 .9976 .9977 .9977 .9978 .9979 .9979 .9980 .9981
.9981 .9982 .9982 .9983 .9984 .9984 .9985 .9985 .9986 .9986

NN
© 0~ o Ul

.9987 .9987 .9987 .9988 .9988 .9989 .9989 .9989 .9990 .9990
29990 9991 .9991 .9991 .9992 .9992 .9992 .9992 .9993 .9993
19993 9993 .9994 .9994 9994 9994 9994 9995 .9995 .9995
.9995 9995 .9995 .9996 .9996 .9996 .9996 .9996 .9996 .9997
.9997  .9997 .9997 .9997 .9997 .9997 .9997 .9997 .9997 .9998

wWwwww
hwNvRO

z | 1.282 1.645 1960 2.326 2.576 3.090 3.291 3.891 4.417
D(2) | 0.90 0.95 0.975 0.99 0.995 0.999 0.9995 0.99995 0.999995

=210 INT IVIDA XON NIND
© Y1p pHa - M9 AN


http://www.gool.co.il/

188

(MVYPNA NINN) : NPT
8 DV PN NV D) 100 YXINN DY NN IZONN NN MISPNN TPV MDON DPYN

DM
709 110 -5 NINNN MOPIYY TIIVN MDMIN HINN NN N

1073 110 Syn MOV THPIVN MODXAN DINX NN ial
107 92 D NN MOPIVN TIPIVN MD2AN HINK NN 2

7019 NN DYOPIY NXMNIPA MD2INNN 90%Y DPWHRn NN T
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102990

SV 1PN MOVLDY N7O 170 DY YXINN DY DN IDONN NNNDN NMDIVOINI DIWIN DY NANN .1
270 10
1.970 182.4 -5 NNNN DNANY DOVIND NN N .NX
1970 190 Yyn DNANY DXVIND NN NN .2
70 173.6 PYTA DNANY DIVIND NN DN )
1970 170 -5 NNNN DNANY DOWIND HINK NI T
79770 170 911N DO DNANY DIVIND HINN NN .0

NMYY MPT 30 DY YN DY NPXDNI AN YAV NNNDN NNIND NPIVY YIRIY P .2
LW MPT 9OV
IIYVN N SINK YN NNINN JN2 DMIPNN NN N N
IMPT 37-2 35 P2 ANYN NMHINN JNAY OIIPNRNN HINKR NN .2
IMPT 36 TN PYTIINYN NNINNY ND0N N1 )
IMPT 3-N MN9A MPT 30-D NVON NNINN DY NYIVNN JNIY DIPNN NYY NN T

)P 60 DV YNNI DY XDNNI H09NN NXNDN NMDIVIIND DIVIN DV Hpwnn .3
WP 8 DY PN MOLD)
P 55 -0 TN DOPYNY DOWIND NINN 11D N
1P 50 MINAY DOPWNY NODIVIIND DIVIND NMSININD NN .2
1P 70 -9 60 P2 DOPWNY NMDIDIINI DIVIND DY NPONT MNIWN MNIN
P 4 -0 AN NI YXINND HPYNNN NOVIDN DPWN NODIDNINNDN PON NHND T
P 140 — 5 NNNN DIPYW IRIPR DTRY N0N NN .

J

.07 400 PN NV DI 3300 DY YNIIN DY NN AN DTN DY MPN HPYN .4
APOYN NPYUYN NN INSD N
L9510 PHINND NN INYD .2
PNNNN PNPYUYN NN INSD )
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. 225 7MWY 100 YySIN DY TPININ 0NN MXINIVPN NN NP .5
ITPXINDIVINN NN DNIVXN DY PNOYN NPWYN N N
INOANNN DY PNNNN PPWYN NN .2
15YN DXYIAPN DMNINM 20% -W )PSN NN

220 -1 PHINKN D T
1PINNN 09PN DNNINM 5% -W PN INND .

J

DN DXPIAPANN 33%W NN ,97H 20 HW 1PN NMOVD DY PRI AYONN PIAPAL NPWN N .6

D1 508.8 Dy NV NY) DY
? 91222 NPWN NI YN NN N
N9 NHNN DNN ,NPYTAD OXNDWI INPA M NN DY DMINPNN OOPI1APANN 5% .2

MPYTIY Prapa onNvwY
IPTNY YODOPNN NN NN, NPT DMIINI NN JOPN NN BY DOPIAPANN 1% .)

, DYV 500 -1n NING DN DXPYININD TIXNNY YT . 1NN IDINN PYIN DY O»N TN .7
YV 544 -n MIND D»N DYPWININ 67% -W YT 10 10D
1PYIN NN TIXR YNINNINN N

1PYON YN TN HY PN MO OIN

MYV 460 -0 MIND 7PN ONIPN PYINY NDP0N NN

1PYIN PN NN DY POV NINNDN NN
YN NPV NPYTID NTAYNRD NYWI 9N ISP DN TIN DY DXPYININ 1%

O L v

=]

1TAVND PYOIN NNOYHYY YONIOPNN OMPNN TIN

DY NN NNIND IVLNVY NV MNP YIDY DY NPONIN NMMNOINND VDY oD .8
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N2 DYTAND YT 190 NPNVINNIN

= 4 >

7912 MDD YNNI NNTIND INND.N
MNT 23 1 MNOONN DONAN DTN PN NN .2

APOYN PPYYR N
VN3 ja)als lial

Jmva D

192 MOVPN JPNN NV NNINN IPND L)
1 N
2 A
300
YO PN T

MODY MPT 40 DY YSHINN DY TPININ IDONN INTIAYD Y)IND OTRD NPYY YN .9

MPT 550 1PN
MYV Y27 VIV MINAY P17 INTIAYD OTRN DV NYOIN TYNIY MIINoNN NN N

77 . 09: 00 NYWA INTIAYD WIND TN NIN M) 08: 10 NYWA NTIAYY XY DTN .2

NNTIAYY INNOY D0
PIATY MIANONN NN . DYV YA IVIDWN TN 7N NTIAYD INYDI JPTIW N DN )

NPT 50 -N MNS M 915N NYOIN
MNAS NY>0IN AT PN NNR DY PITA ( NTIAY M NWIHIN) AVIY NN NN T

MYVN YY1 NWHY

2000 S y$1NN DY MYNIN NIZANN NIV YA AN NYAY YWTIND INSIND .10
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DNN TAN MNAOY MIANDNN . AN PN 5IXIPNL IINA .ADYT 300 DV 1PN MO 9T
.0.98976 NN VT T -H byn v1iNa NN

T Ow IO NN N
NN PN NMLO MNAY NPNN YA AN N2 OV OYWTHIND IRINNY MD0N NN .2

1T Syn
AN N2 DD HY OYTIND MINXXIND 9977 100 POINY ¥ ,001M2 MYV NYNY 92N0N .)
79077 1800-1 191D AN N2 DY NOPWTIND INNNNY MIANDNN NN ,NINT NN YA

MODY MPT 3.5 5¥ NONMIN DY NOXDNIN IDANN PTIA ITIVNIN INIPR PY TN

DMV DWW DY PN

MPT 2.59 3 P21 PTIA PNHNONRIPN PV DY TNIRY MHIAN0NN N N

1792 9TIVNN Y TIIR DY MY PAN NMNILNHINY .2

D THNN TN PPV NAXN DINN DXPY NN .1TI2 D>PY 200 DNIINN DNDN DY )
MPT 3.5

MPT 4-N DNIN PN PYTI 0NN YAV MIINONN NN .DXPY 8 YITIV NHNON Nywa .1
IND IO
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2 NN

3 Ny
26.43% .N
89.44% 2
39.44%

0.383 .7
100% .0

7 aNY
500 .N
100 2
0.3446 .
733 7
267 .0

9 ANV
0.1587 .N
0.0228 2
0.8563
0.3975 71

11 NV
0.1359 .N
0.675 .2
100
0.25 .7

1 hHNY
89.25% .N
2.28% .2

0
50%

O

5 ANy
1192 N
80.8 .2
1126
87.4 .1

8 NNV
3N

BY2)a)am Ral

10

10 HONVY
1925 N
0.2266 2
0.1587
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DOMYN MHIANTN NONPND - 7972 793010 1T NINVN -43 P9

VP9
.DOHNVWN MW NYTY NNDONN NPN TTHN 1T NNDINN

TN YT MNANDN NYNPND NNAD NYD NN
Y X Nt OONWN MY DY NNDONN W 13OV 7PNPNNI

pirn)~P) R

.IPPLDLOA NN NYIDII NN DNININ NWD TVDND W TNION

NPPVDOLOA NHN NX NAYY N0 0.8 VN NYITI NANN NX NIAYD NDPONY PN 1D D
.0.9 0N

0.75 1N DMNIANN NV NN NAYY MNON

.92y VITIVONY DYONPN 190N -X 7

DIAN) 1995552 NPNIAN NN I2Y VITIVON DX TR TIVN NN DAPNN NOPPTIR MNWNI -Y 7
NN

.Y 1 X Y5y namwnn MHanonn NYNPNI0 NN 1A

: MAMWNN MMNIIANDNN YD NN 2WN)
p(x=0,y=0)=0.05
p(x=0,y=1)=0
p(x=1y=0)=0.15
p(x=1y=1)=0.05

p(x=2,y=0)=0
p(x=2,y=1)=0.75

v X 0 1 2
0 0.05 0.15 0
1 0 0.05 0.75

.1 NN NOMYNN MIANDNN NP NMMIANDNN 99 DDV 22 1Y
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SN MIIANDN NPXPN NX DAPN MTINYN NN MWD NX DI0) NYd

X 0 1 2 R
0 0.05 0.15 0 0.2
1 0 0.05 0.75 0.8
P, 0.05 0.2 0.75 1

: 0999 YNYA DINYN

: N2 TN O»PNN DMIWAR Y -1 X D5 May OX 00N N2 0nwn »id Y1 X

Ip(x=k,y=1)=p(x=k)-p(y=1)|

.DMYN DN N NTHONIN DINDPPHN DN DINWNNIY NNN DY D900

;NI INT, DVNd

p(x=2,y=1)=0.75# p(x=2)- p(y=1)=0.75-0.8=0.6

DOINVNRNY TN 19INI 12N 1N NAINIWNN NIANDNN NMNPN TINA DIN ¥ DN YYD

.DMPNN RY ONIND I INY .OMON
INT PYT2D ¥ DO OYNDI DINWNNY IDIN DT PR 19201 DIN PN DN TR
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: ©I99N

SV NIPNA .NXIY 03 DY MDP0 W N DN NNDNA PRYS RIN . 91T 75 DY IMPY 012 DTN .1
INMIN . ADYT 25 DOV XN TOON YW NIPNY 9T 25 ITPNN YR NXIN PRYNI NN
3—NNY PRY XD NAPN D92 N, 99T 10010 7Y M2 PRV X0V VYN DTN

2900 Y NNY TPN INKRYD DTND MWW 9090 1PN X NN DT .0PNWN
POV DTRNY DPNYHN

PN NAMYNN MIIANODNN NONPND NN NI N
TDTRN PHYIY DXPNYNT 190N NOMN NN .2

9901 SY MNYN PN NOMNN NN, 9T 100 INMIWIIW IOIPNND XY DTNN ON .)
PVYY DPNYNN

: DYPTA DMIPN DINVN MY DY NPV NAMWNN NIANDNN DPNPNS oY .2

Y\X 0 1 2 P(Y)
2 0.08 0.12 0.4
3 0.1 0.05
3 0.45
P(X) 0.4 0.2

.192V2 MHIDNN NMHIANDNN NN BHYN N
1o”ONY -y X OND .2

 X=1-yMT ON, Y=3-¥ MIIN0N DX XY )

MY NN MAN DY INY 990N NI .M DI MIIINA TININ INM PNIVN DYon .3
MNMN OTING 1710 XD DN NP DNON INNY MIANDNN .DMININ NWIDYY DININ

Y—,n92n2 08NN 9901 X— P> MK NP2 DV DX NDYIAN INIPNRI TN
.N9Y2N2 DNNON DIIXINN 190N

30 X n»na Y mnwnn Y nnoannn nn N

ANYos Kan X n»na 'Y mnwnn S nnvonnmn nn .a

AP 109819 3 M2 MIN DYHNAN DXININN 190N NONIN N )
JOMYVNN MHNINONN NIPNOS NN NI .T
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NDD DT NV OIRIPNI DWW 8 4,2 DII9DNA DMDINND DINTI NYVIDY DY 1D TINN .4
DMWY PN DYTIN 1901010 Y—; DMIWUN AN JOPN 19007 - X TN .ANN

(X, Y) 5w mndbannn NN 1avN X

18 YINDPOPNN 190NNV NDP0N NN, 2 XIN TNV OINDIPNM 190NN DN .2

EXTY =4) wen Y =4 1n»na X 5 mmnn NHoannm NN 12w )

NINAN MDIVIIND Y2)D DINNIN PND ININD PIDY DI IV .73 990 MY w1 .5
;WM NIINNNN

AWM DY DO DA NAVN W 60%-D
SIWMON DY OININD 9D NAYN W 50%-H
.DY9)0NN TAN MNAD NIAVN ¥ 95%-5

N2AVN DN ¥ N2 AWIND TUR 21V DXNDN 190N -X 7P
S MOPYTINR MNYN -Y >

DO PIDA PAVN AVIND W ON - -1

NN -0

Y -X 5¢ namwinn mMIanonn NMPNS NX NI N

PDIVN MNANDNN NOIPN NN IPDIN.A

TAN DA P2 PAYN Y YWY MIANDNN NN ,DO0M9 P)22 PNIAVN N2 AWINDY N )
7253

1INANS
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12 NNV :1 NYNY
D»MbYn .a 2.4 .2
0.125 .3 0.575 mwn 1.348 n5NINN .)

:5 NYNVY :4 NYNY
0.75 . 0.5.2
205NN )
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DNYN 123 ONNN ~ 9293 YT7919910 1T NINVN - 44 DI

Q
5
=

. DINYNN MY PA NPIRION NHPRNNN DTN DX PITAD NN
£ =2 Y20NY NN ORNNN DTPROIT DY

15-1 ya ooy Hapn Nt OXNN DTPN

YT DY INVID IV DNNWNN P RINY VONIN MINDY WP DPPY IMIN 1IN -10XNND DTPN

.y=ax+b: nnonn

19MNY PN TP A WIDOWN 12 NYN MINID WP DMPY ININ (1 ONXNHD OTPN ) XYN »APN DNNN

(-1 ORPND DTPN ) OYOV A NIDOWN 1A NDN MINID WP DOPY IDIN XY DY DRNN

NPMP XY AN 1D MOYY MV W NYD NNY TANR MNWNY DY INMIN OPON 221N DXNND
995V IIN MPON DY DNNN 1PN VLINN XA Y -H X DX NIYPNRY NPINDD NNDN

Y -5 X NN nIvpny man»y nnon NH»p KD YAN NTID 0OV WY WY NDIY TAN MINWHY
05NN IPINa

: ONDND OTPN DIVIN

cov(X,y)
£ =——"""2: NN ORNNN DTPN HY INOMN
0,0,

: NAMWNN NN
cov(x, y) = E[(x— z,)(y — 4, )] = E(x- y) —E(xX)- E(Y)
: MAMWNN MNWN HY MNON

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

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

¢ DN YNV DINYN
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NMYN NP’ NID 12TV >TI) DIN DNYY DXNNN DTPNRY DINWN DN DHXIND YNDI DNNYN
.DANNNY NN NOMVNN

PAINDD INNN D22 PR DYDY DMINYN DN DNNIND YNDA OINYN

DOINWN TN, DNININD XN D) DN 19D IWP DI PRY DINWN DN DMYN NYA DNINYN
.09 YNY2 NI5N2 DIN DIININD dNDa

ONNNN DTPN HY NINIY NIYNNAVIVY NYIYN

pl(aX +b),(cY +d)]=

D2 VPN NHEXIY NN MV KD DINWN MY DY THIRDY PXNNADIIY , 1995
AUPN NP DX P NNV NDIPY NN

(NVOPNA PINY) : NPT

: DTIPN P92 MINHNY NPITY NN

.PPLDOLDA NN NYIDII NN DN NYWY IVDNDI YN TSN

NPYLDLLVLDA NN NN YD N0 0.8 NN NYIDIA INANN NN N2YD NDPONY PN 1D MO
.0.9 00

0.75 91N DMNANN MNY NX NIAYD NP0

.72y LITIVONY DONPN 190N -X O
DON) NY99I2 N1NAN NN 1Y VITIVON DN TAN TIVN NN YAPHRN NVPPTIN MNWN -Y O

NN
: DRDNDN OTPN DX VN

v X 0 1 2 R,
0 0.05 0.15 0 0.2
1 0 0.75 0.8
0.05
Py 0.05 0.2 0.75 1
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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 (% —m)*P(x) =D X P(x)— u* =0°*0.05+1°*0.2+22*0.75-1.72 =0.31= 5"

o, =NV (X) =40.31=0557

0 0.2
]
08

E(y) =Y yiP(y) =0+08=08
V(y)= Z(Yi _luy)zp(yi) = ZinP(Yi)_,UyZ =0+0.8-0.8°=0.16= O'y2

o, =016 =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)=1.55-1.7-0.8=0.19

cov(X, 0.19
e (xy) _

= =0.853
oo, 0557-04

DPRDTPR MTIPI 3 -2 1NN NIV DM»ON VITIVONY DNP D

1 7Y MNWNY NIANY MOTN MNP P2 DRNNND OTPN 7P N

102990
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NIN N TN DY) XN DX .0.8 NIN NPPLDILLDA X TYIN NN NIAY> VITIVOY MNIPDN .1
ND /N NIN 92V VITIVD ) 0.9 NPND TIVI JN2NN NX NIAYD MNDPON DY 2 TIIND U
DY IUNRND NN /) TYIND NYP WD NIN /A TN HWI) VITIVDN NI (12D W)
0.7 NI ) TN X NAYD DY NN INY 0.2 DY N0

L0)TIVDN W) DIPYN DINIANN I90N0 NPNY X NN TN
.DNA YYOIW DMINAN 90N NN Y DX T
POIVN MNANDNN /N9 DRI NOMYNN MIANDNN THIXPND NN N N

1051 YNY2 DN DMNWNN ONN .2
YIPUN NN HWII RINY MIANDNN 719, TON JNINHD INPY WI) VITIVONY VT )

10NN
AN KXY 920N PDOY IR PN PPON IR NIN Y- X P2 OXNND OND T
Y 2aY X 2 oxnnn DTN DN IYN .0
1DYDINNN YNDA DN DINWHNN DN )

MOVNN XNV DYDAPNNN DIXYN 190N NPNY X NN T . DY WIDY YN DODUN .2
ININNRD MOVLNN YNYA DYAPNNN DIXYN 790N NPNY Y NNY MNWYNIN
MIANDNN NPXPNI NN Y 1 X HY nanmwnn MHIN0NN NMOSPNS NN N .NX
DPOVN
109N O°NY2 DNNWN 0N Y -1 X ONN .2

10ININND DINWHRN ONN . Y-9 X Pa OXNND DTPN N )
M50NN dNYAY MIANDNN DN, TN XY P1PTI XY NMWYNIN MYLNN SNWA OX .7

7 DINY IV IRY NININKN
YNYIY NMIANDNN NN XY NNX DY MINAD R MNINKND MIVNN XNV ON .1

TTAN XY XY NIMVYNRIN MOVNN

DN IWVIDYA DMWY DYNTD YDV D391 .3
: DYNAN DOHNWNN NN PTN

JIURIN RN O9XNTON 199N =X
VN RN ONTON 1990 =Y
JDOMYNN MNINONN NMIPNOI NN MY N

10ININN YNYI ONNWNN OXRN .3

.D»NYa NN NMP DOVN 4
MNXXIND NV PAN ANTHIN NOVNN =X O

I IRNIN IR )2 MOVNN 'oN =Y
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Y- X 5W namynn mNanonn 18PN NN NN N
Y-1 X 5w ORNNN OTPN DX 1AVN .2

X=2 -9 n»na Y DY nNDanNnNN NN IND )

VYMN PN IRYM MXNWYN NPT )N YIDWI NNX 1900 TMPT.MPT 532 P11 .5
: DN ONINYNN DX TN P22 MPTN PN ORIPRI MPTONY "IN

N2V MNP MV TN 1901 -X

ANXTIV NPT OND MPTN 900 -Y
9N MINIANDNN NPSPND NNY NANMIVHNT MIANDNN NINPND NN V1A .N
10ININD ONNYNN DXN .2
1Y Pad X ypa oxnnn OTpn nn )
: DNNNN OTPN P> NN T
0TIV NP VTN 190100 MNNWNT MPTN 1900 P21 .1
XTIV NPT OIND NPT NPINRD MPTN 19010 Pa .2
9N 1.5 NDIY NXNWN XD NPT DI ,009PY 1P 2 1YY NNWN NPT D .0
NN NPT 9000 NNTIV MPTN MDY P2 ORNNN NN .OOPY
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3 MNIND

: 1 nYNY
0.994 .)>
0.963. 1N

: 2 DINY

.0MonN .a

DYININNY .0.5 : DNNNN DTPNI )
0.25 .7

0.5.n

13 NNV
oONNINN .2

: 4 NHNVY
0.252 2

:5 NYNVY
oI Y- X .a
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NPINIT NIYINDP = 1919 11D 299NN NINYNN - 45 PI9

1P

: DINVYN DIFD HY MNYI HINN

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

V(X +Y)=V(X)+V(Y)+2-COV (X,Y)

: DIINYN YWIDN HY MNYI HHNMN

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

V(X =Y)=V(X)+V(Y)-2-COV (X,Y)

$NINIY MNP

: DMINN DINWN MY HY TPINDY TPNPIMP NINY YTN MHNWN DIINY
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
VW)=V ((@xX +b)+(cY +d))=a’Vv (X)+cV (Y)+2-a-c-COV (X,Y)

( PVOPNA PINY) : NNT

: )N OMIPN DINVN MY NIY
#y =80
oy, =15
u, =70

o, =20
COv(X,Y)=200

.DMHNWNN DIDD HY NINMYN NHNIND NN NN

Y-X 59 mimwin noNnn DX R8N

W =2X +3Y mnwnn DY nbmnn Nm NINYN NN N3N
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:099%)90

: IN2N NAMYNT MIINONN NINPNS 1IN .1

YW 1] 2] 3]P(Y)
2 0.1]0.3 0.6
310.2 0.1

P(X)

NIONN NMIANONN NN OHVN N
100N DHNYNN ONN .2

10INXINN YNDA DNNWNN ONN )

DOMWND MNYN NN avN T

.DMNYNN DIDD DY NNV NOMNN NN 2VN .1

.DMNYNN WYI9N DY MNYM NYMNN NN AWN )

VO OY 100 NN HONIION PHNA PN NONIN DD PONY NN PHNN M2 NN .2
VNN P2 OXNNN OTPNA .15 1PN NMVD OY 90 Y21MIN PN DNIPXN NONIN .20 1PN
.0.8 NIN NDMNIN YINY YMNON
919501 1P SNINON XN P2 NOMWNN NMIYN NN IWN X
YN NINON PHNA DNPXN DD S NIV NYNIND NN YN .2

NN

I291 POND SNININ PONN P DMIPNN YIFN DY NIWM NONINN NN HWN .)
YMIN PONA NIV NTIPI DI MN2Y HPY MDD VONIN .DYOPW 2000 NPNAN MDY . T

mM>Y 5¥ NN Y)Y NOMNN YD ONININ PONA NIAXIY NTIPI DI Ny DOPY MW

10012210 INKD MOYN) 1V NPNIAN
.Cov(X,Y) :1avwn Var(X+2Y)=3 .Var(X-2Y)=2:ym .3

.DMYyan NP OVN 4
: DINID ONMNYNN NN VTN

.6 INNINN NYAPNNY DY 190N=X
5 INNIND NYAPNNY DMIYIN 19oN=Y

N MYXNNI NANYNND NNNYN NN IRV
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1 NN

11 NHNY

DMon .2

.DMININNI )

-0.1.71

0.84 : MMV ,4.4: 5NN .N

1.24: nmwv ,-0.4 : n5MN

12 NINY

240 .N

1105 : v 190 : nOMN .2
145 : 7MY 10 : DOMN L)
2785 : MY 1710 : noMn .7

13 NNV
-0.125

4 NHNVY

il
36
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