Math 262 — 25 April 2022

LinEaR. COMRINATIONS oF Ranpom \/ARIARLES

EXPECTED VALUE: l'mear.'
E(aX *au Xt -+ ayXatb) = & E(X,) * @, E[X,) +-+ an E(Xs) + b

VARIANCE: not Jinear |
Vor(o, X, 0 Xe 00X + ) = 5150 aie Co, X,
(x

]:l

= 2 Var(X) + r 225 agCov(X, X)
L. X~u#[c1, 1 E()=0
( |
Y=x* EQ) = EG)= | b dem L@ | = £- ()
EW -3

>< and Y are chenolezd‘ Lot Ul\oorre_la']'edl.
C-v(X,Y) = EXY)-EMX)E(M)= O
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ovd o C,;r(x,y\-,o

T+ X ond Y ore }nolc,oendm+; thea Cw(X.‘/)‘—O,
Q»f Co\)()(,)ﬁ-‘-o Joes no = .‘n,o'; }Ao‘e’o&\Jmc(,

I&;.H\r ,estanplc.' U‘U UAT'F[O,I’;L and

X=es(U0), Y=sin (O)
+ha s X aad Y ore Jerendod' Lo¥  vncerrelated
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