| (1
Rﬂ“’lﬂ(ﬂm \/ML'A_L(‘ZI ﬂcwk&( ne:tr Dt‘fllfléq(tlfu_r

g ———

| fe L, (thg At g

(@) Let (U P) he o probabilify spoce (ie

..__/L:rl_(‘{ﬁff e sef C_c((we,(*‘/(,ﬂé ,_r'chij/p Jjrecce e

éu(\/z- (J Cc\//éée & .S“é'k"‘/‘[?'/f !?0 v f e €/€w€n)(c‘u‘-rcj

evensf, Vd Mﬂo*— a/gelrm, Cevers J?L/ffﬁ Cubrete of 2

M -€ch£ /Vwe,méer ./(/V\ﬁ( (\fvcrg//eﬂ( An?_v‘_é;}_]:

fcel PP is fhe probe (7 amensire]

De@(‘ﬁf‘}'f\ﬁ« A (be-ﬂ’—g'\/&(“(’/, J”CC\/CLW) )’&'vh#(dm ch;ué{e

C(RV) s & aappig X oa— R secch fhaF

§><S;cj::= f&;({/&: X(La)srjé/q( ("/K'G/IQ

Eyeeivalently X (B) = jewcq » X(wicB € o

r‘é"av' M“; 66@/ h_,[g,r.e ﬁ I\J‘

e [Borel c-clie bra of O

Defnibia,  The expechation (e mnean ) of a RV Xt —fR

s QO=FEX)=EX = [ Xolp [ fe mbepial enicte

[he Vonawee of X :v1— R ¢

Vor (K) = IE(( X —lEX)) = f [F X<

Pwn@ @ /E(awy)w/{xwf)f e bER X, Vi RVe

(Vrove ol | ® Var(X)= FK’) (/ij Twportont,

\ Yhese | / ) VarfaX+hY)= a \/a,y(X)"la Var(¥), J‘fx)/

Al so F1=41 FX2o rf X2 oyl fwcﬁﬂew(




ihon Xo aRV. The fith owoment pf X i1
M ")f"»c: *()(t() e(-lpf exisfs) . The Ak C%W @
amk-sf

Dt cov(¥ Y) et U/‘(«Q E( (&_[E(X/)t().
o e‘p)"l “{1\“/\, 7_Z€ C%V’H/v&&él/@ %kff/'én f7'on -thc f‘l\cu

(CDF) of « RV Xen—R is fx:R=>[=-1] (o

NER—>[0.41)

£ ya | Fyixi="P(x<x)=] (foc: Xy sxt] peR

al r’?zh‘d”'ﬂ"
(

) Sition
reper

O FX Y Moéqe_-ywﬁ

@ fx(-w)=o anlfy (“05:!

@D fx o vighf - confrrceee

iF O funecfen R—3 [-. (a] ki frlay (D, & M@

Ui ifis e €D Cer e R

Y 4
0“-’
4 2 /—__—
I =
Il O .?K
o”"}”‘@gm O P (X>x)=1-[x®) \V<e/2
Y. 2 < X s — -F(x
gr\bve ryZe I&G’fej("') (P 2 X d) r(g) F(x/

- Vx/j(’/?z ><<3.
ER IO P e )V xek
/

!?"‘-": .
Lo TR0

@f)‘begh[/—:‘m /4 ﬁ\/ X\/L'—’JQ. ™) afl‘:cre’(ﬁ lF Ue

rénge of X, X1)=1X(w): o613 vs Loncke

v N
ey G,G—cw'f?z.fy/g_ PCanacle




]

Z( )( Coaclis et /<V Thes, 7Aere ©xisf ]Q/zm‘)é/g

: g rgr o W&///?‘aé{; ;\nﬁ‘m'}e{y Wwv;l Acrfrbac f
X, ¥1_--- ER - such THar

| XU)= §%, %o -~ »

P eadh &, [ef ;= {cu(/z Xwrzx: 1=X (1%1)

Then A= U, A AN = (C+])

L 0

X == 'Z'k’if(ﬂ

(/teye Pk ke(éW) -(Qz - Mv? Pz Gﬁ;/ j;\'ﬂ———}ﬁ
fu fhe ncdicator fecnchin =£ A

1 o i._ll f oA
"y ( o v codA

1\41"/'!\6/‘\ /46’ /7"‘555‘-47 o {:f( Gria S S #&mcﬁ% (P/L{fj
Kl 5 17y

:'é’V (he affrcrefe ﬂrvlgmé /:t‘sf Mﬁ_ rencherc
(DPDFE) eop s‘wv/;; giserete Adensity ‘szmf*'“n (DDF)
L of a &(Sorele 2\ XA R 5 a feech

| Cx = R—=> (o,1] efined by

x> P (X=x)

Prcﬁ' §iha ’T}"\}Jo y reove
(‘ K= 1% ke | Uhew ol o ce
F()L}"‘" Z .éz(x) QKOQ;IH'@

th j]’é nem.u( ﬂl’XJ F:(/"F (x-) o IR 1/'76{1"PO§€_




(]

'7»'”0"[’29 ’_Ae p/‘/f/— ]CX /,e——> [011] of « c«[ﬂi\j‘c;’e;{’

(2\/ XWI#T X ()= fxl, KL,'”\? safrfileys

@ {ipu#o < x€{x,xL- 4

> ZF(ML)—-(

&'\/{arecz,w.r, O @ cAa/cc#éV,ze c PMF

(Z/Eu( "'tWI of m i D i Mé(vw(o“u«ce €

7% O(‘TCJK{Q /Z\/ X/‘f;_n Le &{due 'Z‘A/"-c""—‘i/\ W)

f‘x (D =i "f'l

" Tt L2 4 ) ’\_..J
wg o

7
Mrmre X'(./’L}:?’j(bkb.,,}. /'Z\Q”\ \(“‘—Zs ::2

O (FX)= g = Zxe fylr ) S0 m{‘

@ E(/}(K))“ > g Jﬁm)

”“V“‘"”"I‘e &L s’o{&fe{q

Deg\q{f{cn A /{\/ X ft:—"/Q ) C’,enﬂ[ﬂ_’l%c’“;/ (L‘,é-)

P MW a V') [ f e exirts {X"/K"*Z"Lo)

X ;
o Ethin )r xtrictt——{/ <A
We cell €y s probatilfy donsihy frenche
CPD O( e /2 \// ,q . T

JWJ ;L' wm;%
[t “1/

L”vf&?’}“}« O 'Fx’("/" f‘,((x/ af'x at which

D Lybize el K“’(,(xﬁfx'; L




I ls]
” G Plas< Xsb)=Fh) &) :Lé‘fx/w&

\71"'\, 2 (*)/Zl o< b

&> P(XGB)Z’J; ﬁ‘r’"""(‘( for amy Kerel

set 3 &7

v (J§ <g 4 Sere ! 0elgebre, of [P

A D()( ?c)'—o Vx(ﬂ

?M»emﬁcr‘ 0»-41-‘3/& !2_5;°‘°) willE S@E(x/a(z(“]

Cé./vt Jerive avd ckpbf— sz\/ S Q,m{“”"-‘-C‘*LJ /2!//

(_cv . Ceonfrriccoeny /(\/X e ca ca_fc.u_fa

' ,{,&} expec-fc;}i«, M&( \/‘a/;/l,mce &csxbtf} /Z:%e

PDE fx We howe

E(X)= (‘*”z(m.&x

‘-’l/’;ﬁ f./ r[d gl et

Faoi) = [ G004 ,_
{ @- / X Qm'f’lhmm é“’“‘fﬁ\"“.

He,re‘ W€ ARddicr€ 7‘2{9 ))/lLQﬁ’V&.éJ Cenierge

d«—b o {r/u(e /E}\ ,

(1];) E’*‘M/J{@J of ND;";?TI‘A“/T‘WJ of Discrefe R\/f

L, ' Beynewll: varmables amel Berneedld dostr hukiom

;A th(/re"ﬁ /'Z\/ >< ¥ [/M o }@éym,ﬂt‘ \/emZLé[e

:: \\E X(J/L}'—iﬂlj

(et 4,,:%(, o 9= (X==]=1-p (;<f’<’)

_'_(—Z»cm 67'; PM(‘ '€x ¢J j:\ne,u /4;

Lo Gczo f x#zonu {x(e)=F fx()=7’

, /(-tl‘l* ;e ﬂte /ZQVM-«_{{ a(rf‘mlmfroa R }Zern-ma (7”}




(f }((O

Nofe . The COfF 17 &(‘X/:WZ’%—S‘Y&{ «)= f T f°’<€‘i<<£”
We  hewe

é

E&)=% Ve lX)=77.

If A ffon the —iclicato vaioble 1,

5 a &wm.ud{ viarteh(e

Edy) = P (dy=1) = PA)

Ver (I )= PA) PA)

We wrik X~ Permeandll (7) 4o Anclicafe Thar

X5 a g&’km\n—&c- \/M\C«.L(e C:?-—L\-&C p(}(”() -‘pf

! The sef O\T/C\I{V:flﬁ*;';}“ -

/////

2; BfVLcw\fa.( 66\”7“"/4‘4%‘\9% /3(”"/]7) (VL C/L/ 0(1/"(’)

A 0’{4\5'0)#12719 EL/ X 21 —> 5‘9/‘Ji,":, 1“75 Y S'O\la(

i +9 W Jﬂﬁ E:WO’V"‘l\J &/l"\.fb’_l‘/?vtﬁ&v\ \A/ld

Povormefev S v, 77, wor e w X ~ B(”/T;) l&F

4 J)M(ﬁ @:/Q—'—*[‘a,f] 'S Givew by

e e —

o <& S8 1 -~ dad
‘\- . E e an —f
X "

I
<
F i

J

S WS NES— -

kA LG T — = 7
)é =(w )71 if wegel i,
| Tf is clear Phar ‘Fx: >o M ‘ :

53 S )= = ()1 ¢ =creg)=1=1

| The CDF s m»{;/‘f}«’ e (G ek

! 7( X’\/g(ﬂ ﬁ) HU:"%;-E{ IS Epy e =X VctVl\GLé(Q-

We howe Gor X~BCp)

L EXx)= np M( \/f””(x =npli~p )=wy7
; r y X<
I The CPF 177 hf“'fo m( Jpapl Eihiiic

|
|
[ il }"K/I’L




| d
; *L;Diffcw ’\/MQLQ/E‘ W\é( ( VI Scn (/(tSf“F/ ‘m« ‘DK/\)
W‘\é"\ foramete A\So

A discele RN X s e Paa‘rfm vaelble 1 f

I‘{‘ I/%J Ou [/Ja'z\fgou o{rt‘rf’?flzu'#«‘u\ w;‘(.% o,

powcﬂ. e ey /\>a' \Nr:ku X Pﬁ)t‘ffcw(/\/W'P(/\);

\
X‘u/L‘—":’ {O I, 2.

£ iti=o f xdfoLa. )

pX('ﬁ)——TP A\ ff“ﬁ@fo«b 2_- j

/mem l

1, S =< = 2 = e =]
[ I We love

\The e JITL_‘_—‘{ E(X)= %Eé’fx(ﬁ) ﬁv’é?{‘—,—eﬁk

}JC =9 9 'F \ﬁ LA g AT k e Nt = A
i) = A = T =

\\D‘M‘S( ! E(Y):/k ovw-&( \/;;_,,(X)?T?'/\

[[D Y=ol e il

4- @%eﬁ,‘c \/‘C«‘_/;q:cmlo(g ok geomebc Off‘s‘fT:‘La/r\fl
| v Tl J/)Wékme'f-ev- ,26(0 (! ‘v
W&f&d_yd Aa{cIC/VQJ(e /z\/ L) > {,/ 2_/:.:;% I\S‘

e qesmefric veuwledsle, v\/\(% A Léjec'iznef?7‘g

O(t\:{ [_Y'tl’) fj\m wflfﬁ [/)Mo_mek/v 7 (\(&,f}_'

Frbe-pfrs L woritfew X ~ éeé‘m?;’”‘c (1) f 3 JOMF of
L O T’éﬂy I'S— .
TX(H ZTQ(I*P.J fo)a "(QK(K)N ,‘_F X d:‘ {l L - 2

%

3

3&

£ (&)= (- a”)”", f=0 2,

We hawe  [F(X)= 4@ _— \/M(xr—'—’i Prove

a ﬂE/K =




8.

ﬂe a[v"s’cm{e (/L/«m‘(é”’"' 0ft‘s fr,'/g“h‘w W{l,é“u”f,

A c?{'r\‘sc)'e»(e /(\/ W 2 L= {l, 2_ -~ ’}1j‘ vwaCl

Sich o distriba R hay th PiAE

'F X & {12 . ij/

+ ! _j_ ) 3
X L % ’F XG{{/ 7‘,\“/‘4{.
The €D <9 r © 1f x <o
-, (’x)';f['x] S f osx s R
T e L % | \’
) if X >n

vwhere [X] s the Kargest hbeger < x

(VV“ EX@M}W/W O( Dl\rh’/‘)?kh\w‘f a( QW/‘I‘M%QW /2(1/5

f-

The wnifevms elishibabn e [oh) (5 b B a<h)

/‘\ Centhiecay /g\/ Xkﬂ‘_"//a M‘&A Jecck a

Avstribubfen, wwriffen X~ (la L] F

,-—-y © ‘\f‘\(é& } 3’1”'* ’_’(x/
L —
' Al s s ) e < 1 y
\ " = Sl oo lJ X
oS Ay |
fex)=1 P b=t . ALY
[ o= ' ax<k C
a L T




| (7]

2]} /Zf %CVM.,C ﬂ’['lrh'l l)kf/a« (64/ Tl S Sy

A_dmfb%mu),Aﬁﬁ&o% (ue€R _o>=)
A cadmugey KV X thar hog such e

ﬁf‘\Sle‘ltﬂ/“l\m L Ry Z%&f"

P == enp (- Cood ) uwexco)
AT P( [, H_ﬁ{/}- \ozie
[ O Tt = B S

""c)'b K ,,54"-3 _ﬁ (X )

VX

\/Q«Y‘"F‘J fha r (‘be (x 1 K = |

AT BVA\
o /.¥+s<

iﬂ%f%ﬁ%m’ﬁqk)_xx A

Vafﬁd 0"

i T A A v g,{cr/'rtéqf'lon rJ /1/701)

2,; ne Kﬁdt’le‘ﬁ‘l”f"f*-f @l&f/‘r/ Qﬁc&t \/\,1Zﬁf®r&w€’;ﬁy—

A>o donoled Exp(\)

X ~ Exy;?(/\); )( VS c\' Cenmfiriuoew /Z \/ W;M

#e QK fiio ren el Oﬁ‘shﬁ'/ﬂc/'z\«« Exﬁ&\/

. .-L+ NAeAny | fﬁm{!:; © ,k‘fxc—‘:‘
| PR (F BeE
ﬁ _{‘(u: f ° ‘L)€%<Q
: ?. X‘ ' er |‘}¥>° .
“T‘*U'
—e “4--—71:__.(”.:{;) L \ ‘QK(X)
X

e ( i »
E(X ;t LS‘;hce F(K J X']S/;(X)ﬂl "‘ware 6 Ly J

\ay (X )=




(i3]

The Grecvarna :Dn\xi‘r‘:'é«/\‘mf(/\,t} (/\,A‘*>O)

/’\' [{\/ X L‘M -S’-—Woéuo\ o{t\ffoA“ H““J )(/"’(0(/\/7"//!;

___j__ = —\% N
Fx(\(/'; ;-:-64-'1 Jk/rx:t e = IF{\C?/C'?
fx (x)=o )F <D

Whe,e r%fzj o™X dx o Ll Gemoe, Coenc oz

E=1(. This I‘J Fxp(/\)

The Bete Distrshyetio /B[a T

A Q) X oy secha Uity boakin, X BGb)

(V/
}'C "’ﬂﬁi\)a{c‘ ((‘ﬁxf)br o <
fx

(x)== sf x<sevrx>{

\/\./A'm a2 £ =% ( 4 (f,r,-\( \/4‘(06(

C k)“ >(a) (P(4)

/L‘d Z% /364'5, ‘FLAAc'ﬁ%, J’S(G/U\ [0(4'#19)

’ll&\/\/@‘fgw” oﬁg.‘/mé‘% W(Q/ﬂ) (d’,/)j

X~ Wk A), .,

v

,-,Le QM Du’b’)ftqﬁm‘ \r,) _rv(x/

‘(2\/ (x/)= ?L—&?‘j ('<< //2) /(\

,/l/a E/X)_~ (%K{‘;(’QJX éécan@y?ea




(]

(VI) 73/\47‘ bi\fh’/‘LH/I‘JMJ 6‘70/ /\/lwlyj/e /Z \//S

"Dﬁ(ﬁ’”'h\“’l Let Xio Xo - X /ye 7n VQ@?’V«/“?(/@, scala,

1N/ s. The ;()hf Cie pprecfafrie ofdr 7 hekion Tﬁzuacﬁ‘m.

(jdrmf C/]/’) or S“va?'?/? [Fe )a i f ofve Briba Fove  of

7%€f€ /ZV: i f F ﬂ’.u,}( R —> Jo, l] p@eﬁmaﬂ(-é‘?

F(# - X)) =P (XSx - Xaf2) [5= (% 5 )

Heve, (Xicx, - K.sx.)

= ] WE Y+ Xe)sxy, Xale)sxe, oo, Xdw)sxa]

i
— A feXelorin |

Defm'h‘m IFX -, X /L""//Q Gae a/»‘.rozze/e /Z (/’

7’74.-&4 Z%G ]9 W f j’))"oé)élé (67 LW ﬁwcyﬁ:w (/o:n/‘

/j/l"[/) cor He jo’hf ﬂ&ﬂf @LO/IC%}% *thr_-ﬂ,c,ﬁc/w\

of There Kl o f=§F  R"—[oi] jl‘/‘Qvg 5';

j, . ™
i 7 AT, 2 |

L
TR — i (X=X~ h- Ra)

= Al T ) B RS

wﬁm w@é 2 ERtn /Q&ﬁecfc’L; '5[( N ptwc;f-l‘w of

M,};(e 4(1‘( wete N Vs ,-

{) ¥-¢ f""‘oé-‘-"-fm.,
Eh{% jF Xi/.-‘-/ Yh oe yM/'Va[o\%(J fQC&/M/ 0,(,}0%)%

KN o e  fov oy compriwey frechine §:R=>R.

8 (Ko, Xn) i s also a disaele /Z \/’ f\/{mmw

[ E G -X) = ZZ = Gonx)f (%

,' 2 ™ /"'//




| =

l |\{ﬂe Leerse [ § glhf/f) cv Wuﬂ‘&aé/; 1h 7["14"716

b Ceveverge s Aé{o/«%_

Delfcfie Lot Ko = ¥ U2 R fe conbiinors A1

A T Jert  istribuke (ce. Z%J]\a e ) )

Fofl R [o1). Logore
£ &oz)= r*" (L [l o4 iy of

Ko

P Y N3

‘é‘”\f Cerie gwiiiré\l{e -chc-ﬁ:*«
oy R'—> [o.)

% we call €y .. x he }"-)'M?L PO for K- X
&)

/l/!e That fy,, >0 anel | foudk = |

L v e

"4
/ / — 4 ¥ I,

— I — o O r—x“.’y"‘\.“/ /n-y
|é;'a}dgsl?ﬁfﬂ &) {M --/n_(fc" %) N 7 ZRPR

i § rm/r/wk oleryatrie exlrf.r

@ PR §

Kﬁ(gl " e '2<L}'/ g.'-;—‘ '&/” 2 l}}i,y\'_,( et
| L. ?pwh‘@,‘ﬁ.&«ij b
| (2 (Gsxi¢h, . GaXn<hy)=| 14)(’ s J = ﬁ(ﬁf».
‘ 1 7 S

a, an "




(3]

_L?VQIOS%‘“‘ 7{' }(‘ /Xn - /L"—?//e ave Cemfrriec ey

RVs At the Jormt olewrity € xR =—[o%)

ok ,-{j //Zbr"'?ﬂ( '\ & ni<e ‘Q"‘*Cﬁm (efj

SonosTh. Cidegrable ~ R etc) [l

9(Xy X, ) s = egwfém/(\/ o e

g/ﬁfl( iXe l]"— (
Ehy) = ).
(1=

4
[ e

(f><>(x.,---, e ) )

{Rf'jr ,‘M._,Qq ﬂ ;s f}’l‘ Au( 7L¢ke1/., i

<

D?()V\"h""’\ ) MWL/C dw‘h L Rewy e )L\S}' o(sr}’thf‘l\qu

Cev o S‘l-:yfe /Z\/ O e < 9“"“‘«/7 °f/Z\/S'

Le# Xy ==, ¥, J/L_“’/;Q be /2\/5. /e Whj‘(

Q@f”)’/éu £ e ‘ﬂ‘/iéf‘f\“’» (_7”" Fe T4 /z '/V)( R

g \en 45

f- (% :r)/\/ «:X’ F ("’“,, "'f"ﬂryl. teo . T )

LX / lmj---,)(,, g
= ,@;“A F— ) fXa Xy Y."x.'q.f'“f...7
AN PO - 4 /-
Jislom, ) FC

WM F;(l o " Kw —9[01/] ’G‘V % l:/\a’l’lf ﬁfl‘rh’/-éuﬁ\a«
-@t‘vﬂ-cf’(\&v( —.Zf::l/ X;/ = Xu‘

[= N\
=1, X “‘/ t"

Grxiz Foplnoe)  Frta)ofy o) F5seR




Al
I XY ae Aiscete K\, o 7 mﬁ,h&(/ord

ncdy \am-n.cfhc/uf ’6{ ’F; c4€ qll/\QM ij

/-f'srl-‘“ E ’Iﬂ /1(“1]

g7,

?f/\,(y):—; ﬁy (Y)

If XY are cobriney KUs, . e

m&ﬂ-rﬁz )wv( /b D /-' o€

//XJ (‘0#’ (x,,;l,)aét
274 g’

(V_lﬂ') Tukepenhecce

efmition  [et (UL P) he « probabilify 5jppc<e

let A e d (fo ervents) T4 PCB) >

| The Conlif-~era {erlsmé (i f GF/‘!'/W‘?M /3 (c’

Hhe /zr»é,/,ﬁ A occesr 7/1,@«4 o r /g occeerr ) g

INL AL 2 \— }7(/@/7/3)

{-/(/"7/ o7 Ig(/z)




f llS“z

Lemma o) IF P8 )> %MP(/%)% Fie.,

DA PALB) PB I+ PAIEY PO

(2) If }3‘/ //!1’(/‘9(\]45‘/'7(7%7“' of 1 (‘p ‘L’@(

Bi €L joiow By OK = ity B =)

W [3(/?))-\-!-0 (}’l/l -/Vt) &/’

PA)= ZZPAJE)pK)  [FAesd

(’f-l

DGF"‘H‘W Tweo eventfy A IZEL cse :\A.aé&//f’eﬂé&wf‘

L if DUAAKI= 240 P(13)

' A 191»« (4 of ecenfs A((X((t(.z-)/id

:V&Zayemdémf (f

P AL) = _PA:)

—Fww«*;;ﬁ de sk ref T <f T

Defrchen Lot o X Ko A — 1R be RVs e

| é’(,;/’é m&ywwf (f

A L f’?—'m/vﬂ/l)

T
t_/('[ | %€ ‘,J/ T ah Q, e “ﬂ/

eé—av sy );Mejrg'H 3, == )1, vf@

’fth Cana

Wm« The RV: Xo - Xa:sU—>f owe

l\w@zn <~ (H(M“’“? of )

P )= T e () Doy e

; £ ) = Il’&g(re).

nnnnnn

-

Ko




@l

Thooren If X - K, are fudepeners R and

fﬁ QJQ e d £ - Khi—;k ape s ﬁm(f/(/z«f

V"Aef‘é [$E cn-  Lex EZ(XI,“/Y) and ABg.,

—

e MAepenKeo f @[/

ﬁearem Ze;‘ Xo - X ée /ha@QﬁeMw)‘/ZVI /‘/@@(

d) [E (7 'TX ) ”T/F(Xf,)

I?V‘dwa@ac( Hat each //_ﬂ/y /:m o

@) Nar( ZX) 2= 20 Var (X

ihyvuéfw(#af eech \fardk)<as

MNole . If X .V cre discrete /s

X(n)= 31{./ Yo --- ¢

\/(\/L /':: [ %1/ VL’--'j

ﬂ..e,n_ X-’: 21(_1:4 "—'pfvﬁztlj

y'— Z '3‘ jb; /—( = ijﬁa"_}

\/ M /Hdae/aemefem/*é#’ A K, ae

shcipp e Move Lhis [rort on GOVKK Yl

 Subedt T viGht hefere £k cof. of COF ow pege [2]

b

\ .‘ﬁ) né’ﬁhn[zfv: o//f 0o Vo crice ;_—)f /—»L/o /(Mr

)(M(y vS

cov (X Y)= /E(& £x) (Y- ‘/Y/)/

"7_Ae Correlsfien (Coeﬂ(f“e“f/ of X’“”“’Q/ (s _\__

- 62()‘\__ Ny N s , CoVv /X Y/ —
~  Neowr(X ) New (Y )




We hone
C‘D_ cov(X, y)~ (E(XY)-EK) Elx)

Ie"_WJ

l’te/a(:d tB lD?Y"‘(\X—f-é)-—{

M\ @j lans Fern Fe Cwqu szWm{

ey UVQ‘_{;L

[Eoxy))™ s BXIEYY

/II Inaeenen;&nw P"‘ﬁ"f‘@ )( mw(y

-/;lt‘ [O)Vb’qnlle /Vt_cvma( 0(&.(/’7’:4»&///.,\ «JC //Z e /ﬁ*[u Ao)

fboypm—] 1an)

2LTC 5‘0\*—‘/‘-@'( (L C o

T =L

Cley)= — J‘F——U—’f(-’ /k——//’/”*’_____ )l

\/\/emo\ 0‘|,0‘1,>¢3‘ o<f‘<[ A /C(L(/,Q

\/VQ /\W’Q @ fé‘:(cbc_{wh

_..p—'(-l:."'éo

ZZP 00}’}'?(4%/0« Z}e/‘l"/ﬂeq X&'»\O(?)/

iSF

@ X, yéuxe \«aéaf//emeﬁaf ("~

-\ﬁw Xr:wv(y oF ; [ (x.-—sz,l""ﬂZ)

ove /#IJ /7@4}"_#_*74—#4’67%5‘6 - L.—A/ a f?{‘w o,ﬁ /(_’l/,é_r

eyt

Ve These ) (;} VAR /1/(//( o) ;Wj( V’J/I/(/‘“ ‘)

/Ze Y?Lﬂo%@—rc( /) bV Oy oﬂ(e %C/VM? = ‘Ifyléc_th“‘ .

Erg)=Tamm € 007

r/«fr-—j{;—-‘o T N (

[Here, cou(X, ¥Y)=F.




(18]
:)E’FI'V".{‘H&_}(L" Lei'_/bi‘ Wb_ ,/HV\) ( //QH \/ (\/ )y\xvz

e an mnxa Y&d-k’ .i_—:jh/"mé"”"C) P r‘j/m(M mﬁ’x

L KVs Xu, YL_ )64 _‘_ 1> R }w 4:’21.9 A vrmm%

5£¢4f‘)’//ﬂuf(0k) wr_f{em_ &t /],/(,c{ \/) fmﬂeu‘ﬁ

)ov\f 0@2Mn_/;1 frone e € ﬁ(. oy T Gl _5,

A —— e
r\/(za) et/ ) <

o ol )= (K ) ERT

Call l/’_”(__ (e c’a_\/a_mcwu_‘ /'VVLC(/’V//( -

Thesreen If X=(X0-2 %) o A{ /) Hrow

() [E(X)=M fe, [E(X)sAe Lo wn
(2) Fa V=(v5) wew

———-_\/':1‘ — KOV(XL/ >(} ) (i)’::/, 24
J o o — =

[ [) _D fﬂ’rf/n;/—{wu( of FMCFC&:«: _°7£ /2 E;__' - __ _—_ _
M SCWr of Q\/J B - N _
TE€ X X 2 =2 R ave LV Hew X=( X o )ra—(2"
's a vecter - valwed R\ THe 5&4# b Few of zé_/{
P /\\/X iS #Q }&I‘ft?‘ a/tr/‘/ /7 /7‘44 ‘?(X/ T )(». "V\I/Z

Aeves by gl = ‘6 WRLL [/ x= /y, /)(h)éﬁ

Let TR=R Le g OF soy potfotlodnctrior
é—%«f@ v st ble  frewa /@wfe 7T— /R e

danste by J=J(80-3)= 1045 e Jacohiom




Of T‘, e iverv e of T

T (X5 ) = (o o) = X& o - 2

in [P e oxy
I =T gn)Tl M(/f@/ |

jl_garé‘m (/Cm:(e/v #@e M-Lw-%w ('72 &RJO wt a&mg,/c;__

funchion {W\i (y Yol= T(X)=T(X, - X0 ) is

‘F\/" - ls €e(T(9)) |7 (w( ' F ;lc/ame(r/

(7 1=
Oﬁermf(o )

ﬂeakfw Let X Yﬂ‘—’k }99 Fo /2 ‘/ TL:’L:‘*’ chemsi/y

(1) Let Z= X+Y Thew Z AéLJ /%9 fo//

He s 5 s . (% 5 ) y

-(—Z'z‘.'lﬁ 5 Txy()( = x/a‘{n {/8€£

’f;(-:-y *——*1[;( *{y (&mvo/«%w%)_

e ﬁé/l/l(/'l\éccj

SME QKQM;V(M c'( Of\\rf‘ffl{a,ﬁ\a«,r o f J‘MJI\;)C //(é _—

(1) Lef Xo == Xu:vi—(R e Nkepenlewt Rt

Asswme X Vs Gamma (el b) aﬁ‘:/‘rf[m#ew(, c=L

Q. Jo >0, Thow Xi+ Xy 5 Gamma(Za L)

oAvshrily ek




(5]

2) If a RV Z a—=R s VB 1) olistributed
(e Z° s Coermea (£ L) listribatel

G) I Zi.-- FZ are 2 Nlor) KV e

ZF 0 w9 Goma (W i) dictribhuate

(TLH(J" 1S a/fc C_,a,g/&.é( ,é{e CKLLJ*7¢(¢"M

oo bt wAUE dogree £ ented| BRYK,

« / ZF i - X, ore vl 11 ThH Cerrrm e

dt:d{)/‘/‘kq#w }gern.o-n,f/([ (r// %-an-f-)(”

'S %(“/}'ﬁ) aé‘_\d/)"/kw)cc‘i&(




