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§ 4.4 (2)

2 mean

p=E(X)=Y"%xp(x)

i=1

1 =E(X) :fwxf(x) dx
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§ 4.4 3)

2 variance

Var(X) = E{(X —~E(X))%}
= (% — 1) P(%g) + -+ Xy — )% P(Xn)

= 04— )% p(x)
i=1
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§ 4.4
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(4)

4 variance

Var(X) = E{(X - E(X))%}

=j°o (x= 1) F (%) dx
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§ 4.4
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(%)

mathematical expectation

X 9x)
E(9(X))

E(g(X))=_9(%)p(%)

i=1

E(O0) = [~ g (3 dx
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» (1)
" (2)
= (3)
= (4)
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= (6)
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(6)

X 0 E(X) O
E(a=a a
E(aX+b)=aE(X)+b a,b
E(aXx+cY)=aE(X)+cE(Y) a,c
[ECOI EIX|
Var(aX+b)=a2Var(X)
E(g())% 9(E(X)
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§ 4.4 (7)
M . v 0?2 X
0 1
7z - X#
(o2
E(Z)=0
Var(zZ)=1
8 4.4 (8)
s 4
[ ] )(yy

" P(X = XY = y) = P(x, y) = P(OP(Y)

f(xy) =g(x)h(y)
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§ 4.4 9)

XY
E(X=E(E()
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