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1) V(X) = B(X?) — B(X)?
2) Y =aX +bDL &,

E(Y)=aB(X)+b  (WEEHOKEH)

(3) E(X+Y)=EX)+E(Y) (#EZ%om0TH)
(4) X LY PMIOr %,
E(XY)=EX)E(Y) (WE8omMoTs)
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VIX+Y)=E{(X+Y)?’} —{E(X +Y)}?
V(X) = B(X?) — E(X)* (2%0%% — 14025 |
=FE(X?+2XY +Y?) —{E(X)+ E(Y)}?
E(X +Y)=E(X)+E(Y) (btznomnor)]
= E(X?) + E(2XY) + E(Y?)
{B(X)? + 2E(X)B(Y) + E(Y)?}
[B(X +Y) = E(X) + E(Y) (#kztonors)]
— E(X?) 1 2B(X)E(Y) + E(Y?)
—{B(X)? +2E(X)E(Y) + E(Y)?}
Y=aX+bDr %,
E(Y)=aBE(X)+b
E(2XY) = 2E(XY)
XY HWHizor &,
E(XY) = E(X)E(Y) (HEZROBOFY)
={E(X?) - E(X)*} +{E(Y?) - E(Y)?}
=V(X)+V(Y)
[V(X) = B(X?) - E(X)? (2%0v# - ¥2902%)|
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EX)=lxg=5 BX)=1xg=3
V(X) = B(X?) ~ BX)? = § - <%> -4

(5] EX) =5, V(X) =35

2) 2H
1AE% X, 2 HE X, £ 558, Xp & Xo (307,
X=X +X;

E(X)=E(X1+X2)=E(X1)+E(X2)=¢t+¢=73%
V(X)=V(Xi +Xo) = V(X)) +V(Xo) = 2 + & = 2
(5] BX) =3, V(X)=%

(3) 30
1EH% X, 2[0H% Xy, 3HEH% Xy ZAZHIIL,
X =X1+Xo+ X3

E(X)=BE(X))+E(X2) + E(X3) =3x L =1

V(X):V(X1)+V(X2)+V(X3):3 3%_1%
BX)=3, V(X)=5%
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EX)=1x1i=1 E(X?) =1x 1

2) 28
LHE% X1 28HE X, £ 558, Xp & Xy 307,
X=X+ X,

E(X)=EX1+X2)=E(X1)+E(Xy)=1+3=1
V(X)=V(X1+X2) =V(Xy) (Xo)=14+1=1
EX)=1, V(X)=13

(3) 34
VKHE X1 2 BE% Xo 3BH% Xa 2R,
X =X1+Xo+ X3

E(X)=E(X1)+E(X2)+E(X3) =3x 3 =3
V(X)=V(X1) + V(X2) + V(X3) =3 x § = §
E(X) =3, V(X)=3}




