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Y -y X 5593y OX 09N O°NY2 0MNWN P 0N .Y -) X DINWN PP

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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YNV

DONNN D92 TINY P INDND 102 1N D5 .0MNN 3 N NN NO v (1
NN 1 NI90NY DNIYIN 9PN X . A, B, C, 1, 2 :0NIN

NNDION NP NYANN 1 NIDNY DMIYIN 190N Y 7 ,NND10a
IMNpn MvY)
TP NPNOINNI Y -1 X DY NPV NMMNOINNN DR INY N
Y O X OV namwnn MNDONNN NN INYD .2
Y =9 X P2 ORNNDN DTPN NN INSD )
13Y +5-D 2X P2 OXNHNINND T

: 11722791292 7 10IN2) NIP IR VY MY NO NON - (2
SN 1-) PARVDTON 2 200 §
DIPN IR TINN OXIPNI N2 PH12PA 3 DNPY P
P T OV INPDIW 0107 YP1AP 190N NN X -1 190)
P T 0¥ INPDIY MMV YPH1APA 190N NN Y -2 190N
Y 5w X DY namunn mMHInNonmn NYNPNS NN M N
Y DW X OW nmum noMnn X IvN LA
Y SW XOOW namwnn mNvn NN INYD )
P OV INPDIY IRVDTNNN YPI1AP2 19000 W IR DT T
W 5¥ NV NoMNN DX YN, Y -1 X Mysnxa W nX INVA
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

D191 TO2 DN INSINY NPUNNWN DHYIN I90N NNDONT NN NN )
TN T DY TN DD NT RN

DD NXINW MDD NN NPORNY DMOY) 3 NMINAD INHINY T ON .7
TN NT INPN
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: DINAN DONWNN DX DTN .0MNTI 3 NNNN NOM
INN 0-Y,9IN TAX T NMINAY 9N OX 1 TN NX DAPN - X
NNV DNIAON OINTON V90N - Y
P(X =1) nxrawn N
Y =) XDV namunn mHanonn NMSPNS NN NI A
10°0IND DX NTI IR NOV T OX,Y DU NOMNN NN L)
TTAN 12D NTI INPN DD XKMNYW NT OX, X DV mnwn nn .7

5-5 NIPNI DMV DIDI9 DYDY PONN KIN DV DY HOWIAIN NTNHINN 0P (5
19INA 5-N TINN TD OXIPN 1N NIN D19 PONN HOYW DY o1 .0 T
: DYNIAN ONINWNN NN DT . MNTIPN MIPN22 NON PN IRIPN
DY NODPY DI09N 190N - X
.09 102p NOW DTN 19010 - Y
Y 51 XD RYDIvm NamMwunn MHAN0NN NMOXPNS NN NI N
0MNINNOINYAONNYN DN Y -) X DN .

a

X-YZ 5w nbmInn NNOIRSD )

,POY NYDPY DX0I91 190N P2 DRNND OTPN N .7
1079 02pVY DY 1901Y

PN N0 MNIN NNYLNMIPN WP (6

.DDN DN NN ,DMININD DN DNINYN MY DX .N
.DNNINND DN N ,DMON DN DNNYN MY DX .2
.DMININND PNYA DN IR, DN MNDA DN ONINWN MY ONX )
05N MNDA DN NN, DMININD YNDA DN ONINYN NY DX . T

91N WPan) T2y Do .0OW) 25-) D12) 25 00NN OXTAWY 50 DAY OpNa (7
NN TN TN NIN IOINND ,NPINN 5 NS T2 DO AN Mnn
.72 1351 YN 191N ONIPRA MNND OINIA OXTIYN

.1 MNN2HINIY DN 190N - X; 1ID)

1 MNNIINIY DOWIN 190N -Y, YID)
220N P AVND TN PR 100N YN0 ONMNWN 0N Y, -1 X; OND N
220N P AVND TNS PN 100N MND1 OONYN 0N X,-1 X, OND .2
1 X, + X, DU nNoannn NN )

DIOYIN PN PPONIN NN X,-) X, 12 OXNND ORD T
2010 P avND TN PR
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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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X~ 8(3,1J,Y ~ B(Z,lj N (1
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.0.816 .7 .0.816 .) 111920 Pnd .2
XIY | 0 1 2 3 P,
R
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s o |28 ], |4
125 | 125 125
2 | o | o | AL |
125 | 125 | 125
64 | 48 | 12 | 1
P | — | — | — | = | 1
125 | 125 | 125 | 125
12 24 3 12
.E(X)==,V(X)==—,E(Y)==,V(Y)=—= 2 (120 PNY X (2
(X)=, V(X)=22 E(Y)=2 V(Y)=2 2w
XIY|o|1|2]3]|R
o | o |3 )4
35 [ 35|35 35
, (L8 ]8],]B
353 |3 35
o | L2282,
35 135 ]3| 35
1.0 EW)=2 vw)=2 4 ~2
7 49 49
.0MYN ONNWNN .2 (D20 PNV .X (3
R/W | © 1 2 P,
o | B o]0 |
495 495
; |80 | 60 | o |12
495 | 495 495
; | %0 120 ] 15 [ 225
495 | 495 | 495 | 495
s |60 | 60| o |12
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495 495
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1.7 : 11920 P10 )
R/w=1 1| 2|3
11211
P(Rlw=1) | = | = | =
(R/w=1) 4 | 4
185
.0.071 .7 1.714 : 11920 PYNY .2 — .N (4
220
XY 0 1 R
0 1 55 | 56
220 | 220 | 220
. 12 | 100 | 112
220 | 220 | 220
’ 18 | 30 | 48
220 | 220 | 220
3 | A0 | A
220 220
p | 35 |18
220 | 220
DMININN N2 Y- X A (1920 YNY X (5
XIY | o0 1 2 3 P,
, | 236 ], |80
125 | 125 125
; | B || 18
125 | 125 | 125 125
s | 2 o] o0 | L2
125 125 | 125
64 | 48 | 12 | 1
P | — | — | = | = 1
125 | 125 | 125 | 125
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X+ Xy ~ B(n =25p= %) D .0MoNna OMONONoA N (7

IDOWYOPoN T
NN NORY (8
.0.316 .2 .1000.8 (9
.-0.5 (10
NN NORY (11
NN NORY (12
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