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.P(AIB)<P(A):97,P(A)>0, 0<P(B)<1:B yNNNIZNID A yNND .2
DN MYNND DN 122 02PN DMPNOY DI MYNND B-Y A )
DN MYNND B-Y A 10D D221N DAMDOOY DOWN MYNND B-Y A T
DN NMYIND B A 139 P(ANB)=1-P(A)-P(B) .n

PV MAVN

ARG

.0.18 .2 0.28 .8 (2

.0.1536 .2 .0.0064 .N (3

.0.9984 .2 .0.5904 . (4

.0.3409 .2 .0.08° x (5

.OMONoN,N> (6

NN TORY (7

D) PIND LT QDD oINY A JOIND N (8
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14 P19 MHINONI MNIDN MONY

GNAS

:NNANYNA NNAPN NMPRY

:HNY

NN IPON MNOWNNN 30%-Y .NPINDN SNV DNY YW MNIWN INPYY (1
9NN YO MNAWNNNI 60% TSN NN NIXIND NI AN YD
NPNONN SN YO MNOWNRNN 15% J9 1D .NIN NININI INY DYTNN

JORYPN NN N
NYNDN RO NN NNNION YNV NI TPXIPN NNIVHY MIINONN NN .N
NN NININN
ITPRPN MOINN NNN THNIN MNASY MIANONN NN .2

JPRAPN NNDN Y NNAVNOY VT )
ITPNINPNX NININND XD NOY NYTNN N2N1DNN PIY MIANDNN NN

DY MIIANONN NN ,TIRNPN NN INAVNN DY MV NMNONN OX T
TTPINYPN NVTNN

125N112 40% /N NADNNA INPN D199 25NNN 50% "OIPMIV” N»PTNa (2
12INY D910 NNYIN DY /N NADNND NININD 3% /) NADNNA I 2

.10% 2 NaSnna
NN 29NN 7.5% 9151 TOA YDIPNMIYY NPTV M 1D 10D

NV 73 NADNNDN 510192 YHNY AONNN NNX NN N

773 N25NNA XY RINY MND0N 19 519792 \INN DN WD OX .2

PR N2DNNA XY XINY MDX0N 1D .XINN N NXINY R8N DN YOI L)
1001 N2 R NADNN INPI-) XINN DN - MYNIRNDD OND T

NP NMMIYIN 19010 DY DN 19992 MYAD INS NN MY (3
™20 NS 0N 0.5 YW MHANDNA ,H1PDINAY INY» DN 0.3 DY MIANvNa
ANAP/APIING) DN TAND NMINAY INY DN 0.7 DY MIIANDN) NP

NPYINAD P INY DNIY MIANONN NN .N

10971 NP NP2 NNNDY-Y 7APDINAD NNNDY MYNINNDN OXND .2
109N YNOP NPAD NNNDZ-) MIPYINID NINND” MYNNNDD OND )
1

ND NINNY D) IPDINAY P IRY DN THX DPY MIANONN NN .
IIINIPHNIN TN GND INND
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14 P19 MHINONI MNIDN MONY

GOOL

TV NN T2 XDV ON DI N TVIN NN DI NPPVDLLOI DN 70% (4
MY DXYVWIIV NON PN IMN D12 80% DIINND /2 TV MUY W) N
ANINNND DOWND AN YT DNPY DMV 50% DITNNN

07PN DX 7Y INIPN VITIVOY NDP0N NN N

21 TYINI HIYVY NDO0N NN L,ONPN IV IRIPR VITIVO OX .2
ININNND DIVYMAY DXOITIVON HINN NN )

T

MY MIINDNN NN NI NI DORIPN OXOITIVD 2H1IN1) .
2 TVIN2 H2Y ORPVY /N TYIND NHY

10% D21 P21 .0V )N I D12 DN 40% NNDN NODIVOINL (5
DOV NMPDIVIINNN 13% DI1DN T2 .0V

10°WIN 27P2 NYVIAND DINKX NN N
YN Y MIANDNN NN Y0 DR IND) .2

.92 9N2) - B 50210 DTN 9N2) - A : DINIAN MYNINRNDD IN VT )
DD YNDA DN ONNI 7021 1HYDN MIYININNDN DN

MNVIY MYAvVN 3-) (DT ,UNRI) 0D MYavn 7 0NN ,Nyavn 10 Ndn1 (6
.DMNYH ININ 90N YLD FNIPNI TN DTN .YNKI YAV DTN
JWUNRY YN NDVLNN DX B-2) WX INYRIN NDVNN NN A-2190)
.B-Y A my"NGd 01200 NN IAVN LN
1091 YNY2 B-Y A YNNI DN .2

DVINY YAVNNY MIANDNN NN YK DIAPNN NIYNRIN NYLNIAY NT )
1N YAV NN

NIOYA NYTINY VITVINRA YT DDV KIM 12T NN N0 PN Y (7
,VITVINA NYTIND NN INT 30% WNIVN 157 WIDTD DIMNYNIVY NON PN
YTRNN NNXR NMINAYA NYTIND NN IR 72%-) NHPYA DYTIND DX INTD 50%

IMYTIND 2 DX INDY ,WNIVN 137 WIDID DIMIYHY NORND ,DOVIND DINK NN N

NI XD NINY MHIANDNN NN ,0II0INI NYTIIN NN NNI DTN DN .2
MMV NYTIND DX

NN MNID7-) 7OITVNRA NYTIND IR NINIDY - MYNIRNDD OXD )
1091 YN NNYA NYTIND

,0.7 5¥ MH2ANDNA YWY WP’ 1252 VITVINI NYTIND NN INRIY DTN T
0.6 ¥ MHINDNA YIYY IWPN NIN T292 NIOYA NYTINN NN NN NN DN
.0.9 5¥ MNANDNA YWY WPN’ RIN MYTINN MNY NN NN NI ONX)

1IY0 WP WMWYN 257 WIDID PIIYHN DTRY MIANONN NN i
MIINONN NN )WY IWPNN WMYNI 259 VIDID 1INYNN OTR i
TMYTIND YNV NN NN XINY
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: INAD NYNPYNN NOIWNND NNNY (8

~

. P MMNANDNA) MON YN 19INI NTAW DTN DO
B TP A NTIPINND DI NIAYD TN HYON NIOWNNY ITD

2
P+(1-P)(2P-P*)" 210 Hyan nownny 1200w 1N

NI VITVINI NNND NI .MNMIANDNA NIPNAD DHIND NIINYN NN (9
MINYNI MPOIY 1DINN 6-1 MDD MINYN .MIPNIN NMONRY 25 55100
INA0 NIVNA NVRNNN NMIDRY 7 IRIPNIA NS NVIDNN NNOD PN PN

5°02 520 T DY INN PNIN MNWNI NPOIY XOW NONY DI NN
.60% SV 502 1NN NN PNIN MNVNI NPOIW NONWN ONX TN ,90% S
7221 7TD2 MNIDINN 1213 11 1INV MORWNY ND0N NN N
27 9P0PNN NIDNN DY NIRYN RO 20 NORVY MDD NN .2
179NV MYNWUN
XD AT PXIN MNYNI MPOIWY MORY 2 1IN NNRODY T )
17INAY MORYN TIND 6 1IN0 NIONNY NDPON NN

.P(AC)=1, P(AB)=1 :w T .CYB, A :mMyMINND NWIDY DN (10
.OM5N C-1 B MYNMNNDN DAY C-1B, A : MYNINNDI IO NOIT 1N

: TINA TIYLN DX (DT NPNT YT HY) 127797 IN NN (11
.0”5NoNYa B-YA N ,D0MYNNY1 B-) A DN

IN NXID MIVON ¥ T2 PNWN D2V T ,070Y9 530 PRvn DXpnwn (12
.0<P <1 :9WND P XN PNVN 551 NXID NP0 . TOIND
: DYNIN MYNINRNN DX PTH)
230N DMWY DIPNYNI MXNIN - A
NN PN NYRIN PRVNN - B
1091 XNYA MYNINND P’ B-YAyMay P Hv oy nn
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GOOL

NIYWID NPRIPN NPIP ONY P2 .0V D¥aANI NPIP N 1NIva Nn Sov (13
D>TTNA PN DNYTRM NDINDN NMIPNY NDPONY INIIN .2INDND NN 1Y

N +1

—— NN DNONN OV DNV
3(N -1)

n n
: P(U Ai j < Z P(Ai ) 12 TPNYOIN DN TPNPYITIN MYNNINI NN (14
i=1 i=1
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PV MAIVN

.0.5.7 0.6 .0.75.2 0.25.8 (1
.OMON T .0.524 .» .0.267.2 0.2.8 (2
.0.06 .7 .DMON ) .03 0PN .2 0.2.8 (3
.0.168 .7 .0.03 . .0.255 .2 .0.94 X (4
LOMOM DM ND ) .0.692 .2 15% .8 (5
.0.5384 .) .0MHn .a .0.65.8 (6
.0MON ) .0.733 .2 8% .8 (7

0.15.i.7  .0.478.i.7

NN NTORY (8

27,132 19

.0.4015 . . N
480,700 480,700

JVI0 N (10
NN NONRY (11

1
— (12
2

NN NONRY (13
.DINOYN NONY (14
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GOOL

JManNvNN NNXpNa - TTan Mpnn Nnanvnn

VP9

419472 9P MINYN

NPYIANONL DXTTA DY NN YAPY 91570 MINWN 1N 1171 1PN MNYH
MY
NANDN NOIPNS YT 5Y MIPHNN MNWHRN NN DIINNN

:MIANDN NOYPNS

2V MNANONN NN NMINWNN VW MIWANR TIY DI MIdIRNNN 1PNPNID
.1 1N 2N MHANONN NOXPN DY MMNIINDNN DIID

:(NVOPNA PIND) NNT
: VLIV ININND NV YW IMIPA

N7YA NVIN HY DIVIN DIDDA NN NVIIN NN 21NDN DTN
ST PRYNA 17910 DID0 DY MIANONN NOXPND NX NI
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YNV

: N INAYNID NPNINM 190N NNDANN DNDN NIW»IW N T (1
10102 MPAINN 1N MNSWN 50
NNR PNON OY MNAYN 70
0N 2 0Y MNAVN 60
. YYDN 3 0y MNawN 20
DV NN 90N NPNY X NN PTH,2IWMONN NNIVN INIPNI DM
X OV MNANDNN NMEPNS NN N2 .NINY NNSVNN

INNIYT NP OISPC,B, A :DPMNIN (2
179 )\ DIP NN N
.DMIVIRD OOTIPN D RNV .2

P2 DY B MNNY DY 19010 N1PNY X DX DTN )
XYW MNInoNN NONPN NN NI

PPLOVLOI NN NYIVI JNN : DMNIN MWD TVDNDI Y PNoN (3
NN N2YY M2°0N,0.8 1N NYI5I2 INANN NX N2AYD MNIPONY 1M )0 D
.0.75 11 ©MNANN MY NN NIAYY MO 0.9 NN NPPVDILVLDI NN
X O MNINDNN NMEPN NX NI .I2Y VITIVDNY DNINIANM 190N X 7P

NI IWR TY PRWND R PRVN DTN .0.3 107 DY0N PRvna maw n>on (4
.DYIY9 4-1 ANV PRYNRN NN PRYN KD NIN NIPN 932 TN NN
PNYNN NN PRYY NINY D0YON 1900 NPN9 X NN DT
X5 MIIN0NN NMIPNS NN N

N P NDPDN .D2APNA DXOPNMI 3 NONNN DXOPNIO NI NIaN (5
) LPMIAY NDPOM ,0.8 1IN NN’ 72 VPN NDYDN ,0.7 1PN NYHN
X N TN 3213 70N ONYA VPN U NNYNNY )INY .0.9 N NYHN
X OV MHANDNN NMXPND NN N INYOYW DYOPNINN 190N NPNY

P(X =k) :% , k=1,2...4 YYD PN MNWN YW MHAN0N INSPNIPNY (6

LA SV IOIY NINOINSND
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N2 3-10M1 50000, 0T 8T M (7
.MNNA GNNYNY DT 3 OXIPNI DN
.MINND 1IN2IY DN 190N X NN TN

X OV MNINoNN NMNPNS NX NI

oV MYTNN NITNN DN DN DNN DOWIN 1792 1P T2 TV 9poa (8
: DNMN PNY .1,2,10 DINYIY
.2 N)Y2 DI9IN 20%
1Ny2 09N 8%
.10 Xy 09I 10%
TP D) MNTINN NVIDVYIA DINN 1% W )IM) 10 10D
VYN TINND MNTHINN PNV DN 10%
DTRY MIDTHN MNTNNN 3 2D MNTIND 190N NPNY X NN TN
XYY MNAN0NN NYNPND NN NI NN OONIPN
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GOOL

PV MAIVN

a0 YNy (1
3 2 1 0 X

0.1 0.3 0.35 0.25 | P(X)

;1220 PNY (2

2 1 0 X

1 4 4

= — - | P(X

9 9 9 (X)
;20 YNY (3

2 1 0 X

0.75 0.20 0.05 | P(X)

20 YNY (4
4 3 2 1 X

0.343 | 0.147 | 0.21 0.3 | P(X)

;20 YNY (5
3 2 1 0 X

0.504 | 0.398 | 0.092 | 0.006 | P(X)

10 (6

D20 PNy (7

4 3 2 1 X
E Q E i P ( X )
56 56 56 56

220 YN (8
4 3 2 1 X

0.01 0.1 0.15 0.74 | P(X)
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16 P19 Y= NOMN - TTIAN PN MNYHNN

GOOL

PN NMVDI NINY ,N2MN - TTaN MPnn NINYnn

VP9

YN

790 DMIYH NOPN TONNN NN YX) DX ,MIANDNN NNOSPNY DY Y¥IIN
2IPNRN MNWNN DY 9N NN NOMNN .DIAP) Yy8INNI

CE(X) =D xP(x) = 4 - NaN 9N NOMN DXPTIN

Y

2V X0 MM DY PNPITIN NN — NOYMNNN NPVLON NI NOMN
.MIINONN NONPND

V(X)=X (% —u) P(x)= D %P (%)~ 2 = c? :NIN 1IN NNY DPTIN

1PN DOV

.STD =0 : DN0N .NIMNN 2220 MNANM YNIIND NN — MNYN DY YNV

INT

11911 NVIN NN 22IDN DTN .VIVIYA RN NV MIPA
: DMVN DYMODN NYIAPDY MHANDN -2 NVDIN DY DIVIN DIDDA

dh 30 20 [ 10 X
v 0.5 0.25 | 0.25 | P(X)

E(X)=10-0.25+20-0.25+30:0.5=225=4u
V(X) :Z(Xi _,U)Z P(Xi) =

=(10-22.5)*-0.25+(20—-22.5)*-0.25+(30—22.5)*-0.5=68.75 = &*

.0, =V (X) =/68.75 =8.29 : MNWY wNW MO JPNN NPVLD NN AWNY 315
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:HNY

2 pRvNIa pnwvn DTN
910 DO NPND X NN TN
: X DYW MNIN0NN NMONPND oD

40 20 0 -30 X

02 | 03 | 01 | 04 | P(X)

X OV PNN ML MNYN ,NOMNN >N

TMDIVIIND TINND DNIND PI2) OO P12 : 92 29D MY DNDN 212
902 P2 NAVN 40%-Y 009N 9702 P32 PNAVN 50%-D ,21¥a NINIAN
.DX3IDNN TAN NI PNAVN PX DINAN OXIAVINNN 20%-2) MIIND

2VN DN W 22 INIADY 232N YD 1oN X O

(E(X) :mxawn

PINID WANND DTN IPD2 .DNYAA IND NN V> MNIWNIN 20%-oW N1
YN TY TUVNN DNOWNY IXIPNI 190010 XN .PINDD NIINNN NNOWN
INPY PN XD IPIDN NIPN D2 .PINDD NIINNN NNAWND YN NXIN
AVPI OTRN JPORY MNAWNN 19010 NPND X NN T .1INIWNI 5-1n

XOW MNInoNN NMONPNI NN NI N

X OV )pnn NI NOMNN DR IAWN A

A2 5Y NOTH OINRNND THN P IYN TINNN 5 NIN . ,MNNM NIN OTND
NIN DN0N NN NDNIY INNKD OIPN 19INI MNNNIN NN NOIN DTRN
W2 WNINYY ROV YT 918N INMN NN
NNAN NOTNIV TY NNPDN 1901 NX X-2 )90)

X OV MNANDNN NMXPNS NN N N

X5 Ny nYMnn IR MIvN A

(1

(2

(3

4
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GOUOL

: XOPNN MNWNN DY MHNINDNN NIYXPND N (5

0.2 0.3 E(X)

CE(X)=4.2 :wpm o md

112202 MIONN NMIIANDNN NN INID N
V(X) :aNnawn 2

.57 5-0 ©YN NX DAPN TTAMPN MNYN (6
.10 NN NMYNYY 0 MNYNN DY NONINNY )M
.MIANDNN NNOXPND NN RN

2PN NINWN SY MannN Yo (7

X P
1 1
4
3 1
2
K | 1
4

X DU MINWY O TIY INOY TIVN NN
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GOOL

PV MAIVN

796 : 7MY, 2 :nvMn (1

0.9 (2
1,603 :ypn NMLD, 3.36 : NOMN .2 JVID NI .N (3
2:DMmvy, 3: 05NN .a (A0 INT N (4

5 [ 43 ] 21 X

02]02]02]02|02|P(X)

.5.16 .2 ;NP0 NI N (5
8 6 4 2 X

02010304 | P(X)

(920N (6
5 o[ -5 X

0206 |02|P(X)

2.33 (7
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17 P9 LI23DMO0IIV -TITIAN PIPND MNYNN

GOUOL

MIND? NXNNADIY - TTAN "PNRN NINYNN

P9
DV NADIN IN/ MR DY ND9ON DOYNIN 1AW 2N NI PINDD TPNNNI0IN0
(2P DY NIONM MNP DY NPYN D)X 9512) YNPNRN MNVNIN DY AP

AUND XONIPN MNYN Y INPN Y OINIPN MNWN DN 1D 90N YONNN MO
:DDYPNN NN, Y =aX +b : DNYYD DAY DN a,b

E(Y)=aE(X)+b (1

NV(Y)=a*V(X) (2

.oy =lalo, (3

$ YN 22DV

NPO8NN HOY WI1AP MYW) NINOPD TPXNNODIIVA 1N THY NN (1
DRV OIND 290 TPINNNODINLVN HOO NN DWW (2

b=y a "oy AN NN DOON NN LYY (3

LDDONRVIV DYTTNRY DRNNA DOYOW MIXNONML XY (4

: O — NPNT

W15 PNAVNI MONNYN MYV )N NVDIIN NORY MM TvNN2
PNVNI NNIN DY MINWM NOMND YN

:(NVOPNA) PINS

E(X)=225=u , V(X)=68.75=0" :¥ DTIP 1NILN
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GNAS

YNV

ININ NI DMON VITIVOY ONP DOV NI .IVDNDN DXONP 5-0 WM VITIVD (1
N2AY MTIPIN TO DY MNYM NOMNN NN 1AYN . NPRDTPR MTIPI 4-2
2 MY DY 3.5 NN DMWY DXONPN 1901 NOMNY NN TYUNRD VITIVON

N 29512 VOMN .3 MNY DY 10 NN I PNWYNI NMIIN DIDD NONMN - (2
.12 N»N PNYNI MONNYN MYY .pNYN1A NI DI1DD
IPNWYNI NNIN DY MNYN SN NOMNN NN

MINYNID 2 POINY VLOIMN .5 1PNN VDI 10 NN PN MNWN DY NOMN - (3
11°UN INRD JPNN NNV NN NOMND NN .10%-2 IMN MOYNY 1919 INND

V(X)=3-1 E(X)=4-v M 1D Md 1 pn mnvn wn X (4
NV(Y) E(Y) :INMIWN .Y =7-X YN ,WTN PN MNvn wn'Y

NPIYINRD MYANN PNY . 100,000 2590 MY ;1297 NN NVIAD VONN DTN (5
(2997 "MW HI) LOYRVIL NYAN NN 0.001 HY MIANDNA : NHIANDM
29970 MNYN TPXNN MY NYAN NN 0.02 ¥ MHINoN1
2990 MNYN YA NV NYIAN NN 5% DY MHINONA
VA NNN NYAN NIYOND NI2NN DD NY AN PN NINKN
JUOAONA , TPMIVN NYIANN N2 DX X-2 19D)
XYW MNaNoNN NMYNPNO NN N N
YN NN DY MNYM NOMNN DR YN .2

. 4,000 N>N) NVYXAN NP L)
1931 2590 NVYAY NVIAN NHAN NI DY NMNIYN YNNI NYNMNN SN

MONY 1012 1N292 MINDIN MIVNN 190N X (6
: INAN N2V NN X DY MIANDNN NINPND

098] 7[6]5] x
0302|0201 P(X)

.7.35 NI 1°N22 MNIIDIN MAIVNN 190N A8V INI 301N

.NMNIANONN NMONPND R IOV N
.1°N12 NINDIIN MAIYNN 1900 NNVN X IIIVN .21

: NI J9IND AWIND NN NN )
TP ANND PNV NORY D00 .1MTIPI 10-2 NO™WD M) NONRY DD
17)°N22 118N DY NMYN NN NOMNN NN
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P(X =k) :% Ck=12..4 NWYID PN MNYN SY MIIN0N MOXPNI PNY (7
A DYDY NN RNND LN
APMN MNWNN DY MNYM NONNN NN AvN .2
CE(X?) imNawn
X
ST 4 :NID MNVNN DY NNV NOMNN DX VN T
YV MAIIVH
320,14 :70nMn (1
A2:7mvw,8:nomn (2
5.5 9PN Yo L,13.2:noMn (3
Zonmvy,3inomn (@
.85,727.5%: MMV ,2350 : nYNMN .2 (P20 PNV X (5

0 25 50 100 X

0.929 | 0.05 | 0.02 | 0.001 | P(X)

.85,727.5%: MMV ,1650 : NOMIN )

V(X)=18275 .2 (6
JE(X®)=354,V(X°)=616.84 3 .E(X)=3,V(X)=1.2 .A=10.X (7

E(Y)=-25,V(Y)=025.7
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18 P19 . PN DMINYN DD DY NNV NONIN

GOOL

:DMPN DNYN DI12D 2¥ N N2nin

Y9

E(T)=E(Xy + Xy #eeeeat X)) = E(X )+ E(Xy) # e + E(X,)
DTN, DML DMIIN ONJ2 DMIPN ONNYN X ..o, X, X 1 ON

N(T)=V (X + X, e+ X, ) =V (X)) +V (X)) + e +V (X))

OONT

PRYNN DY 17330 MO0 NONIN .0MN MNDA D YPNVYN NV PRVN DTN
-2 NN M)VUN PRVNN DY NI D10 NOMIN .3 PN NMVD DY 7 NN NYRIN
4PN NV DY

TN DYPNWNN MY DY 55101 NI DI DY NMVYN YN NOMNN NN
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18 719 .. PN DONWN DD HY NN NONIN

CUVAL

YNV

.10 MY 55w N5MN DY NIN N 17NN NN

DMWY 4 5Y NoMN OY XN 72 17NN NN

32T IO PN NN ONY DY MYPYNNY M1

TN NN SNV NYPYNN D100 NN DY MNVM NONINN NN

3800 X 5w pnn n»Vo 00N N1 0InvNn 0N Y- X
IX+Y DY 1PN NMVD NN .4 NN Y DY 1PNN NMVD
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.109 ; A 0.2.8 (3

DYIMN 0.635 : )P NMVO ,MINKN 73.1 : NOMN .7
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VP9

DY9°87 DINWYN DI PN MINYNI DY NNOINN NN NIDNIN NDINN
D2 PN IPYN NN AT : NI DM1INTNID DPINR DNMNND MY DINDNON
£ 1AYD 19D TN TININN NNDINNN DY MANT NMXPND TV YTNINN

MYNNNI NMIVNN NITLI NN IDIPYY DIN) NMIPY DI DIRNP 1T NIPYS
N9V PNN ALY YO

. X ~N ( ,u,az) : DMNDONNN NN DIMINNY DMIVNINN ON NON

1 -
(%)= —e 2" MDD NOIPN NND

D»VINSIN DXNVYN NN AVND YW 151D NNDINNA NMIANDN AWND 1T
NNIZANND NOYNII NNSINN DI NI NONX DXNVY AYND XTI .NNIPYY NNNNHY
TPOITIVO NN NNVAND .IPN RIPIN TONN OT DY MOLITIVD NIONIN
N, NNN N JPNN NNV DIX NXIN NIV YXINNNIY NN NNZINN NN

.Z~N(0,1%) :Z mxa 20N

X
=2 £ . nNan nnoNn T Sy YN0 \IPRN TYNN
AP YN NXIPIN T D9APN NIPN NN
YXIDNNN NOID TIVN JPN NPV NN WHYN JPNN N

NI NNOONNN DY NDAVA DY) DNDN TIY DV 1PN 1PN VN INND
: TINAN NNODN NN INN) YDDI 1I9INDY ININ NVYN IWIND NPVITIVDN
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: @ () 999¥ — MVLITIVY NYNINN NIAVIND INTIONNN NIV

@(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

cocoo00o
hwNvRO

.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

COO00O0
© o~ Ul

.0] .8413 .8438 .8461 .8485 .8508 .8531 .8554 .8577 .8599 .8621
1| .8643 .8665 .8686 .8708 .8729 .8749 .8770 .8790 .8810 .8830
.2| .8849 .8869 .8888 .8907 .8925 .8944 .8962 .8980 .8997 .9015
1.3] .9032 .9049 .9066 .9082 .9099 .9115 .9131 .9147 .9162 .9177
1.4 .9192 .9207 .9222 .9236 .9251 .9265 .9279 .9292 .9306 .9319

1.5] .9332 .9345 .9357 .9370 .9382 .9394 .9406 .9418 .9429 .9441
1.6] .9452 .9463 .9474 .9484 .9495 9505 .9515 .9525 .9535 .9545
1.7 .9554 .9564 .9573 .9582 .9591 .9599 .9608 .9616 .9625 .9633
1.8] .9641 .9649 .9656 .9664 .9671 .9678 .9686 .9693 .9699 .9706
1.9 .9713 .9719 .9726 .9732 .9738 .9744 9750 .9756 .9761 .9767

2.0 .9772 9778 .9783 .9788 .9793 .9798 .9803 .9808 .9812 .9817
2.1] .9821 .9826 .9830 .9834 .9838 .9842 .9846 .9850 .9854 .9857
2.2] .9861 .9864 .9868 .9871 .9875 .9878 .9881 .9884 .9887 .9890
2.3] .9893 .9896 .9898 .9901 .9904 .9906 .9909 .9911 .9913 .9916
2.4] .9918 .9920 .9922 .9925 .9927 .9929 .9931 .9932 .9934 .9936

.9938 .9940 .9941 .9943 .9945 9946 .9948 .9949 9951 .9952
.9953 .9955 .9956 .9957 .9959 .9960 .9961 .9962 .9963 .9964
.9965 .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 NN
© 00~ 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
19995 9995 .9995 .9996 .9996 .9996 .9996 .9996 .9996 .9997
.9997 .9997 .9997 .9997 .9997 .9997 .9997 .9997 .9997 .9998

W wwoww
hwNhRO

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
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270 10 YV 3PN ML) PO
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1970 190 HyN DNANY DXWIND DINN NN .2

70 173.6 P T2 DNANY DOVIND HINN D )
1970 170-2 NNNN DNANY DOVIND DN DN T
90 170 911N Y2Y DNANY DOVIND HINX DN .0

DV YNINN DY NYDNIN HDANN WAUND NINMDN NNIND NPIIPY YNV NN (2
N2 MPT 9 DY MmN MpT 30

YVN NP NN INYN NNINM 1N DIIPHN NN NN .N
NPT 37-9 35 P2 INYN NN JNAY DIPRNN INX N .2
NPT 36 TIN PPT INYN NNV NN NN )

-

MPT 30-n NVON NAYINM SV NYAYNN YW DIPHN NPV NN .
MPT 3-n MN9a

60 DV YXINN DY TININ IDONN NNNDN NODIVIIND DOVIN DV Dpwnn (3
2P 8 OV PN NV VP

DIP 55-1 TN DIPYNY DIWINRD NN NN .N

7P 50 MINAY DOPYNY NMDIDIIND DIVIND NONNNINOIN A

60 2 DOPYNY NMDIVIINI DIWIND HY MONN MNIVNHOININ )
P 70-0

YXINNM HPYNRNN NVIDN HPYNR NMODIIRNN PON NN T
DD 4-D NN N2

P 140-5 NNNN DIPY ORIPR DTRY ND0N NN .1

D7) 3300 5¥ YXIMN OY YNNI IOANN DTN OV MPIdN HPYN (4
.07 400 PN NMLDY

APOYN NPYUYN NN INSD N
.95-N PHINKND NN INYD .2
JNNNN PNPYUYN IRINSD )
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2225 MNWY 100 YXIN DY 1PDNINI DIDANND NPXINOVIN NN NPY (5
IPNINDOVIND NN DMPXN DY OYN NPWYN N N
IMNIANNN DV PNNNNN PNPYYN NN .2
10N 02PN DNNNN 20%-Y 1PN I )
120-N PHINRN N T
PNNNN DXYAPN OINNM 5%-YW YPSN NN .0

33%-w NN 57N 20 5V 1PN NV DY MIDNIN IONN P1IAPAI NPYN NN (6
221 508.8 Dy NYIYW N9 YA OOPI1APANN

1712722 NPWN N YSIN 1D N

,IPYTA2 DXN9W)I AN NN NAIN OY DMIXPHN DIPIIPIANN 5% .3
MPYT20 Prapa ©XNY N NVIRND ONN

NAIN NI ,NPTND OMNIINI AN YOPN NN DY OIPIAPANN 1% )
MPIND YONOPNN

DN DYPYINNIN TPXNNIY VT .TPINTII XDNN PYIN OV O»N TIN (7
MYV 544- NINS DN DXPYWINNND 67%-W V1T 19105 ,my¥ 500-HD NN

TPYIN N TN YN NN N
PYIN MM TIN Y 1PN ML ONN .2

MYV 460-11 MNG 7PN INIPN PWINY N0N NN )
PWON NN NNN SV 1OYN YPIRDN N T

0

NP>T25 NT2YNY NHWI INPA IXPN D1PNN TN PIY2 DI PWININ 1% .
NTAYND PYIN NNYOVYS YODI0PNN DONN THNIND .NPRYN

NNINIIVLNYY NINY MNP YIDY DY NPININ NPNDOND WD ONY (8
111722 9> 7aN2 YT 179019 NPNOONNN DY PN NIIWN

19012 MAN YINNN NNVINN IR N
MNT 2-1 1 MNOONN OONAN O TTHN PN NN .2
POV PPWYR i
BYAGVa)aln T
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MPT 40 DY YXIMN DY YNNI HDANND INTIAYD YN DTND NPWYY YN (9
NPT 55U 1PN Mo,

NYIDY MNAD 71P1Y INTIAYD DTN DY NYOIN TYNY MIANDNN NN X
YW dYI

INTIAYD YIND TN XIN NN 08: 10 NYWA INTIAYD RN DTN .2
NNTIAYD INNOY MD0N N1 .09: 00 Nywa

YV SY27 NVIDYN N 7N NTIAYD INYO) YT VT OX )
NPT 50-n MND 7P 95150 NYYOIN PITYW MIANONN NN

YA TP NNNX DY PITA (NTIAY 297 NYIHN) MAWIAY NDON NN T
MYV YYAT DYDY NINAY NY>OIN

YNIDN DY NDNIN MIZANN NIV PYA AN AT NPYTIND IRNIND (10
MHIANONN .AN N2 5 XXIPNI TN .I9T 300 DV 1PN MOLOY IDYT 2000 DV
.0.98976 NN AT T -2 5yN wTINA XX DNN THN MNAOY
1T HSw D9y N1 N
VO MNAY NN PY2 AX N2 DV PYTIND IRHNNY NPON NN .2
1T Syn NNR PN

MNSIND 91T 100 POIND ¥ ,00IN)2 MYV MDY 1ANDN )
IRINNY MIANONN NI ,NINT NN .Y AN PN DD OV THIYVTIND
19977 1800-1 121D AN M2 HY PYTIND

MPT 3.5 5% NONIN DY NN IZANN PTIA ITIVNN IRIPN PY TIX (11
MY DVIDY DY 1PN NV

TMPT 2.5-9 3 P2 7PT PTI PNNNONIPN DY HY THIRY MIANONN 1N N
1792 ITIVNN DY TR DY IV PaAn NIVNHINN .2
NONN D2INND OXPY NN .1 TI2 OXPY 200 DN ONDN DY )
MPT 3.5-N TN TN PPV
PN PYTI ONN YAV MIANDNN NN .0XPY § 1TV NN Nywa .7
IND A MPT 4-10 DN
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.50% .1 .50% .7 0.2 2.28% .2  .89.25% .N (1
.68.26% .1 .0% .» 3.76% .2 0% .8 (2
.0.383.7  .39.44% .) .89.44% 2 .26.43% .N (3
.100% .71
2787.2 ) .3958 .2 .3812.8 .8 (4
.87.4 .1 112.6 .80.8 .2 1192 .8 (5
.453.48 .) .532.9 .2 500 .8 (6
7337 .0.3446 ) .100 .2 500 .8 (7
267 .0
1) BYN3}a)aln Bal 3N (8
.0.3975.1  .0.8563.) .0.0228 .2 .0.1587 .N (9
.0.1587 .3 .0.2266 .2 1925 .8 (10
.0.25 .7 .100 .) .0.675 .2 .0.1359 .x (11
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GUUL

MIANLN NNXpNa -TTaA TNN 1T NaNvn
Jamvn

VP9

TMNPNI MIAY NYI NN .DNINWN MW NITY NNOINN NN TTHN 1T NMIJONN
Y 51 X 10N 0)ONWN MY DY NNOONN ¥ N2, MTHN YT MIINON

$NINT

N ,)D 19D .NPPVDVVDA NN NDIDIA JNAN : DN NV TVDND YN TNION
NPYODMOLOA NN NN NV MD>0N,0.8 NN NYITI N2NN NN NIAYY NIDNVY
.0.75 11 ©MN2ANN MY NN NIYY MNP0 0.9 NN

1 79N DR D2APNRN MOPYTOIR MINYNI Y 717 .12y DLITIVDNY DXONPN 190N X O
.NINN 0-1,nD5H52 NYNAN NN H2Y VITIVON DN

Y =1 X D% namunn mINIANoNN NYNPNS NN NI

SMOMYNN MNIINDNN Y NN AUN)

1| 2 Q

0 |005]015] 0
x=0,y=1)= 1 0 | 0.05] 075 .

.1 XN NOMWYNN MINANONN NNXPNA NMIANDNN D DIDOY 27 1OV

:NPDIY MIANDN NVXPND NN DAPN MITINYN DN MMV DX DODI NYD

YIX | 0 1 2 | R
0 [005]015] 0 |02
1 0 [005]|0.75]08

2% 0.05| 02 [075] 1
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: 0999 'NYa DINYN

927N OMPPNN OMIVAN Y -1 X 5D MY DX, 010N N2 ONNYN P> Y 1) X
.p(x=k,y=l)=p(x=k)-p(y=I) :Nan

.DMON DN OIN N3 ONIN DNPPN DN ONNUNNIY NNN DY PP9DN

ST

.p(x=2,y=1)=0.75# p(x=2)-p(y=1)=0.75-08=0.6

Y1) 19IN AN 1N NOMWNN MIANDNN NMXPNA TINA DIX ¥ OX 99D
T PN ,ND202 DIN PR ON TR .OOPNN KXY INXIND 2N IRY , 00N DINUNNY
JINY 21725 W) D01 Y152 DINWHNY IDIN
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YNV

0.3 5¥ "2°0 V> N2 Y10 NNDINA PHY XIN AT 75 DY IIPD ©I2) DTN
OV NIPN) 9T 25 1IPNN DR NI PRVNI PN DV NIPNI NN
PPV VI PNYO PY0YW VIONN DTN IMN .IDVT 25 DOY NN TON
.DXPNYN 3-D INY PRV RO NIPN 992 X ,IA01T 10019
990100 Y NN IPNN INKNL OTRD MYIIY Q0IN NPNY X DX DTN
POV DTRNY DPNYNN

PV NOMWYNT MIANDNN NMXPN NN NI N

DTN PNYIY DPNYNN 9900 NONIN NN .2

NMYN NN NOMNN NN ,I9YT 100 IMYIAY ITPNIN RY DTN OX )
IPHOYY DPNYNN 190N DY

D»IPN OINWN NY DY NPV NONMVNN MIANDNN NMONPN PND

DT
Y/IX [0 1 | 2 |P(Y)
2 0.08[0.12| 04
3 [01]0.05
4 0.45
P(X) 0.4 | 0.2

.N1Y2V2 MIONN NMIIANDNN NN IOV . N
1OM”ON Y- X DND A
X =1-v 7 ONXLY =3-¥ MHANDN NN INSD )

M>22aN HY MY 19010 N .OMY DXDTHI MDPINI FININ I PNWUN DYIN
D19 7PN ONDN INNIY MIANDNN .DXINID NYIZYI DN MY NI

1
2N NIPA DV DN NDYIN ORIPNRI 1M NNMN OTINN ‘0 N

.N1952N2 DMINON DMIXINN 90N Y -1 ,ND¥2AN DIXINN 190N X P

X =3)NYN2 Y NINWNN OW NNDINNN NN .
ANWHD K pdn X n»na Y Nnvnn Sy nnvonnn nNn
APN) 10781 3 M2 MD¥ANA DYNNON DMININT 190N NOMN PN
DAMuNN MHIANONN NYIPN NN NI

90 U X

(1

(2

(3
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DN DITHN Y -) DMIVN PAN YOPN 190NN X O NN XOD

(X,Y) Dv nmsannn NN awn LN

18 NI YONDIDPNNY N0 11,2 NIN TNV OIRDPNHN 190NN OX .3
CE(XTY =4) NSD LY =4 30002 X DY 1Imnn DNoNNT NN VN )

MDIVIIND Y2)D DINTNN JPND ININD PIDY DN PID .72 29ND NV W1 (5
¥ 50%-D ,21WN DY DN 9702 NIAVN ¥ 60%-D: 21w NIINNNDN NN
.D9)DNN THN NMINAYA PNAVN ¥ 95%-2) 2IWH1N DY MDIND 9D NavN
MNWN Y 217, )NaYN DN ¥ N2 AVIND TUN 2I¥2 DIDIDN 19010 X
S NOPITIN
.DYI9 DA PAVN AWINY ¥ DN — 1
JDINX =0

Y 51 X 5w namwnn mMHNAN0NN NYNPNI NN N N
JP5WVUN MIANONN NOXPNY IR IPDIN .2

P32 N2AVN Y YW MIANDNN NN, P22 PIAVN INL AWVINDY T )
772531 TNN 9”02
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.0.575 : v ,1.348 : noMN ) 2.4 .2 (1920 PN X (1

x\y [ 0 | 50 | 100 | P(y)

1 0 0 0.3 0.3
3 0.343 | 0.294 | 0.063 0.7

P(x) | 0.3¢3 | 0.294 | 0.363 1

.0.125 ) .0MonN .2 (1920 PNY X (2

x\y | 0 1 2 | P(y)

0.2 0.08 | 0.12 0.4

2
3 0.1 0.05 0 0.15
4 0.1 0.27 | 0.08 0.45

P(x) | o4 | 04 | 02 1
y/x—k~B(n—k p—ij a y/x—3~B(n—3 p—ij N (3
' To10) ' "To10)
: 11920 YD T 0.3
x\y 2 3| P(y)

0 0.405 | 0.3645

1 0.09 | 0.1215

2 0.005 | 0.0135

3 0 | 0.0005
P(x) | o5 0.5 1
2 :NoMnN .0.5.2 (D920 YNY X (4
x\y | 2 4 | P(y)
s |1 21
3 3 3
g | 1| 1] 2
3 3 3
2 1
P(x - - 1
X 3|3
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.0.75 ) 11220 YNY A+ (5

x\y [ 0 | 1| 2 |P(y)

0 0.05|035| 0 0.4

1 0 |045]|0.15 0.6

P(x) | 0.05| 0.8 |0.15 1
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GUUL

DNYN A OXRNN - TTA TNN 1T NANYN

VP9

DTPN YT HY DINWNN MY P MINDDN NHRNNN DT NN PITAD NN
. £ =2 YDNVY MINION ORNNDN
1-5 -1 pa 039y HaPN NY ORNN OTPN

-1 0 1

,DNINYNN P2 XINY VIMN PIRPD WP DPPY ININ 1IN -1 OXNN DTPN
Ly=ax+b :NNONN T HY INVIY NNV

a M9WUN 12 KON OINPD WP DPPY IMIX (1 OXNN OTPN) NIN 2PN DRNN
a Y19V 12 NIN MININY WP DOPY ININ XIN MDPHW DONNN IDINY 22PN 77D
(-1 DNDND DTPN) DYV

12952 MSYD NV W NYD MW TAN MNWNY D0V ININ OPHN 22PN DXNN

DRINN PN LIMN NI Y -5 X DX NIYPNRY NPINDD NNDN NNMP N DIN
NNMP NI AR NTID NV YW MWD N2 TAX MNVNY D3IV 1IN PIN DoV

LOONN XA Y -5 X NN NIVPNRY THIRDD NNON

$ONRNNND 07PN IVIN

_cov(x,Y)
- 0,0,

: N7 ONNNN OTPN DY NNOMN

.cov(x,y)= E[(x—yx)(y—,uy)] =E(x-y)-E(x)-E(y) :nomwnn mnwn
:NAMWNT MNVYN DY NINON

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

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

$DININN dNYI DINYN

92TV >TD) , 0ON DNOY DRNNN DTPNRY DNONWN DN DNININD YNDI OINWN
DN DININD YNYA ONNWN .DIRNND NN NOMWNN NNV NP> NID
JDINRDY NNRRNN 07 PR OHOY DNINWN

,DMININD YN DN D) 1991 WP DML PRY DNINYN DN DMON NI DINWUN
.D»DN >N52 NIO5NA DN DININD dYNDA DNINYN TN
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$ONHNN DTPN HY NYINIY NNV IN0 NYIYN

p(X.Y)__if _a-c>0
-p(X,Y)__if _a-c<0

p[(aX +b),(cY +d)] :{
DM IWPN NNNY NX MYN KD DNINYNI MY DY INRDD MNP0V 1D
AUPD NP NN P NNV NODY NN

:(NVYPHA 1IN NPT

:DTIPN P92 MXNY NNPNTI MM

N ,)2 1N .NPPVDNVVLDA NN NYIDIA NN DININ MNWY TVDNDA Y TNION
NPYODYOLOA NN NN NAYY MND>0N,0.8 NN NYIYI NANN NN NIAYY NNV
.0.75 N DMNANN MY NN NIAYD MD>0M 0.9 N

TN NN DAPNN NOPPTAR MNYN Y 1,72y VITIVDNY DXONPN 190N X 7
NINX 0-1,N55952 NYNIAN NN 12Y VITIVDN DN, 1
: DNNNN DTPN NN AWN)

XY 0 1 2 R,
0 0.05 | 0.15 0 0.2

1 0 0.05 | 0.75 | 0.8
Py 0.05]| 02 | 075 | 1

X 0 1 2
P, | 005 | 02| 075

E(X)=Y %P(x)=#=0-005+1.02+2-0.75=17

V(X)=>(x—u) P(x)= xP(x)-u*=0%-0.05+12.0.2+22-0.75-1.7° = 0.31= 5

y| R
0 0.2
1 0.8

o, =V (X)=+031=0557
E(y)=2¥iP(y,)=0+08=08
V(y):Z(yi —,uy)2 P(yi):nyP(yi)—yy2 =0+0.8-0.8°=0.16=0,’

o, =/016=0.4
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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, 0.19
2 Sv(xY)

= =0.853
oo, 0357-04
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: DYNIN ONNWNN NN T .OORN DYDY DY DINTI NWIPY 119 (3
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x\y 1 2 3 P(y)
0 0.8 0 0 0.8
1 0 0.18 0 0.18
2 0 0.016 | 0.0028 | 0.0188
3 0 0 0.0012 | 0.0012
P(x) | 08 | 0196 | 0.004 | 1
LDMNINN ) .0.963 .0
.DMNINND 0.5 : ORNNN OTPN ) .D0MonN .2 (P20 PNy N (2
x\y [ 0 1 2 | P(y)
o | L | L | 5| 2
8 8 8
1 112 |1 4
8 8 8 8
2 | o | L] 1 2
8 8 8
pp)| 2] 412 .
8 8 8
.0.5.10 .0.25 .7
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36 36 36
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36 36 36
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E(X+Y)=E(X)+E(Y)
V(X +Y)=V (X)+V (Y)+2-cov(X,Y)

:NYD DWHDN DY MMV NONINN
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|
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I
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N
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X
=<
~

IPINIIY 1EAP
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DWW =(aX +b)+(cY +d)
cov[ (aX +b),(cY +d) ]:a-c-cov(X,Y)
E(W)=E((aX +b)+(cY +d))=aE(X)+b+cE(Y)+d
V(W)= V((aX +b)+(cY +d))=a2V(X)+c2\/(Y)+2~a-c-cov(X,Y)
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var(X+2Y)=3,var(X-2Y)=2 :m (3
.cov(X,Y) :1awn

: DYNIN ONNWNN NN PN .0MYS n MNP OOVN (4
.6 INNINN NOAPNNY DIYON 190N = X
5 INXINN NYAPNNY DY 1900 = Y
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x\y 1 2 3| P(y)

2 0.2 0.1 0.3 0.6

3 0.2 0.1 0.1 0.4

P(x) | 04 | 02 | 04 1
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