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_cov(x,Y)
- 0,0,

: N7 DNXNNN OTPN DY NNONN

-cov(x,y) =E[ (= )(y -1, ) | =E(x-y)-E(x)-E(y) :momwnn mmwn
: NOMWNN MNVN DY MINON

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

.cov(X,X)=Var(X) (2
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p(X.Y)__if _a-c>0
-p(X,Y)__if _a-c<0

p[(aX +b),(cY +d)] :{
D72 IWPN NNXY NN MIVN KD DNINWN MY DY MINDD 7PNV ,IMDD
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
.0.75 190 DMNANN MY NN NIAYY M2 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)z 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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J
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OMONOINYAONNVN DN Y -) X DND .2
10MININND ONMNYNN ORND .Y D X P2 OXNND DTPNINND )
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