MATH 262 — 24 April 2026

LineaR. COMRINATIONS oF Ranpom \/ARIARLES

EXPECTED VALUE:

E(a.X.+az X, + -+ ap Ko+ b) = q,E(X,) + a,E(X,)+---+ QnE(Xn) + b

VARIANCE:
VO\F(O. X|+azXz+...+an X + b) = Zia a Cov()( XJ)

= 2ot Var(X) + 225 aa, Cou(X;, X,)

V= '<\.\
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