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a MMYN 12 XIN MINOY WP DOPY ININ KON IDOPHW DNNND IDIN) 22PN 7P
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12952 MSYD NPV W MWD N TAN MNWNY 50V ININ OPHN 22PN DOXNN

DNRNN IR VINN PN Y -5 X NN NIYPNY NPINDD NNON NP XD HAN
NNMP NI AR NTID NV YW MWD N2 TANR MNVNY DIV 1IN PIN oY

0NN IPINA Y -5 X NN NIVPNRY INRDD NNO

$ONRNNND 07PN IVIN

_cov(x,Y)
- 0,0,

: N7 DNXNNN OTPN DY NNOMN

.cov(x,y)=E[(x=,)(y- 14, )| =E(x-y)~E(x)-E(y) :nomwnn nmwn
: NAMYNN MNVN J¥ MNON

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

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

$DININN SNV DINYN

92TY 2T) , 0IN DNOY DRNNN DTPNRY DNINWN DN DININD YNDI ONINWN
DN DININD YNDA ONNWN .DIRNND NIIX NOMWNN NNV NP> NID
JOINRDYD NNRRNN 07 PR DHOYW DNINWN

,DININMD PN DN D 199) IWP DA PRY DINYN DN OMON YNDA ONINYN
.DDN N2 NIO5NA DN DININD dNDA DNINYN TN
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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

NN 22PNN NOPITIN MNYNI Y 7,72y VITIVONY DXONPN 190N X 7P
.NINN 0-),195552 NNIAN NN Y VITIVDN DN ,1 TN

: DNNNN OTPN NN 2WN)

XIY | 0 1 2 | R
0 [005[015[ 0 [02

1 0 0.05 | 0.75 | 0.8
Py 005| 02 | 075 1

Py 0.05 | 0.2 | 0.75

E(X)=> xP(x)=x=0-005+1.0.2+2-0.75=1.7

V(X)=Y (% —u) P(x)= D xP(x)-u* =0-0.05+1%-0.2+22-0.75-1.72 =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)= (vi-#,) P(v))= 2 yP(y)- 4" =0+0.8-08" =016 =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)=1.55-1.7-0.8=0.19

_oov(xy) 019 _ oco
o.-o, 055704

Yo,

DPRDTPN MTIPY 3-2 NN NI D1ON VITIVONY ONP 9
1Y MNWRD NIAHLY M MTIPI P2 ORNND DTPR 7 N0
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J
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DYD2APNNN DIXYN 190N NPNY Y NN, MNVYNRIN MOVNN YNV
MINKRD MYVLNN NVYA
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TTNN XY RY MNYNIN MHOLNN dNYIAY

.DMNYH OV NN P (3
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PV MAIVN

22PN HOPoN T .0.994 > .0MonN .2 (120 PNY X (1
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) | o8 | 0.196 | 0.004 | 1
LDMININN ) .0.963 .1
.DMININNY 0.5 : ONNNN DTPN ) .0MHn .2 (P20 PNy N (2
x\y | o0 1 2 | P(y)
o | L | 1] 5 2
8 8 8
1 112 11 4
8 8 8 8
2 | o | X |1 2
8 8 8
2 4 2
P(x — = = 1
( ) 8 8 8
.0.5.10 .0.25 .7
.0.252 .2 (D20 PNY N (3
x\y | 1 2 3 49 5 6
o [ 2o |2 0|20
36 36 36
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36 | 36 | 36 | 36 | 36
2 o [ Llo|2]0 ]2
36 36 36
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x\y | 0 1 2 | P(y)
0 0.1 0 0 0.1
1 0.2 0.4 0 0.6
2 0 0.2 | 01 0.3
P(x) | 03 | 06 | 01 1
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