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o= \/%2?]:1(951' -k =

(4—-54)2+(7—-54)24+(0—-54)2+ (11 —5.4)2 + (2 — 5.4)?
is +(4—54)2+ (6—54)2+ (3 —5.4)2 + (6 — 54)2 + (2 — 5.4)2 | = 3.1578
+(5—=54)2 4 (4 —5.4)2 + (8 — 5.4)2 + (10 — 5.4)2 + (9 — 5.4)2

o= \/%2?]:1(951' — =

(4—-54)2+(7—-54)24+(0—-5.4)2+ (11 —5.4)2 + (2 — 5.4)?
—| +(4—-54)2+(6—-54)2+(3—-54)2+(6—-5.4)2+ (2—-5.4)% | =3.0507
+(5—-54)2+ (4—-54)2+(8—54)2+ (10— 5.4)2 + (9 — 5.4)2
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7 |cHZte| Hxl(Law of Expected Value)
Qlo|o] M4~ <0l CHSIH,

(0EX)=c ]
@E(X+c)=E(X)+c
@ E(c'X)=c-E(X)

7 [chzke]| #El(Law of Expected Value)
2lo|of Al c0ff CHSHN,

E@ E(c)=c j
@E(X+c)=E(X)+c
@E(c-X)=c-E(X)
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(1) X+Y2| 7|53t EQC+DIRE B4 F(H+Y)
X9k ve] YRl E(X + Yy 44 &S] 71904 & E) + E(N)9t 4TS o]
Eolaiaic. ofof w2t ohat 3ro] Ajaket 4= ik,

Ca T B0+ £ = TP =)+ 3 P =)

=1

=[%P (%) + 5P (%) + 6L ()] +[1P (n)+ 1P (1) + 1P ()]

(1) x+Yv2Q| 7[cHZ} E(X+ D)2t EA F(X+T)
X9} vo] 3l E(X + Yy 22 gEuise] 719zke] & EX) + BNk SU%HE ol
gelsgint, ol whet oheat o] A4k 4= glrt.

EC D) B E@)= S5 P(X =)+ 2o P(T =)

i=1

= [%P (%) + %P (%) +5P(x)]+[1P (1) + 3P (3) + 1P (1]
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(2) ZEEZ2|2 R,=0.4R, +0.6R, 2| 24t
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V(R,)=V(0.4Ry +0.6R,) = 0.4 (Ry)+0.6"V (Ry)+2-0.4-0.6-Cov(R,, Ry)
=04V (Ry)+0.6V (Ry)+2-0.4-0.6-0(Ry) 0 (Ry) p(Ry, Ry)
=0.16-5%+0.36-7%+2-0.4-0.6-10%-15%p(Ry, Ry)
=0.0008+0.0252+0.0072 p(Ry, Ry) = 0.026+0.0072 - p( Ry, Ry)

theo] Z- Al distel ZEER| 0.9 Zibs Z47h Ats) A

<D P(R)@Ry) =-0.1 ?_] 75“?”

V(R,) :I0.026+0.0072 -P(Ry, Ry) =0.026+0.0072-(—0.1) = 0.025928 I
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@ p(Ry. Ry) =031 3¢

¥ (R,)=p.026+0.0072- p(R,, R, ) = 0.026 +0.0072-(0) = 0.02@
® p(Ry, Ry)=0.13] -

¥ (R,) @w.oon- (R Ry) =0.026+0.0072-(0.1) = 0.026@
@ p(Ry,Ry) =0.5%] 5

V(Rp) :|0.026+0.0072-p(RX,RY) =0.026+0.0072-(0.5) = 0.026360 I
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V(R,) = V(0.4Rx + 0.6Ry) = 0.4V (Rx) + 0.6*V(Ry) +2-0.4-0.6 - Cov(Rx, Ry)
= 0.4°V(Ry) + 0.6’V(Ry) +2-0.4-0.6 - 6(Rx)o(Ry)p(Rx, Ry)
=0.16-(10%)* + 0.36 - (15%)%>+2-0.4-0.6 - 10% - 15%p(Ry, Ry)
=0.0016 + 0.0081 + 0.0072 - p(Rx, Ry) = 0.0097 + 0.0072 - p(Ry, Ry)

ChEol Z 220 tiot ZEEL| 29 45 42 A=Y
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@ p(Ry,Ry) =—0.191 E2

V(R,) = 0.0097 + 0.0072 - p(Rx, Ry) = 0.0097 + 0.0072 - (—0.1) = 0.00898

V(R,) = 0.0097 + 0.0072 - p(Ry, Ry) = 0.0097 +0.0072 - (0) = 0.0097

® p(Rx,Ry) =0.12 A2
V(R,) = 0.0097 + 0.0072 - p(Ryx, Ry) = 0.0097 + 0.0072 - (0.1) = 0.01042

@ p(Ry,Ry) = 0.592 Z2

V(R,) = 0.0097 + 0.0072 - p(Rx, Ry) = 0.0097 + 0.0072 - (0.5) = 0.0133
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X
X1 = 0 Xy = 1 X3 = 2
Y
y,=0 P(xy,y,) =0.17 P(x,,y,) = 0.10 P(x3,y,) = 0.15
y, =1 P(xy,y,) = 0.07 P(x5,v,) = 0.15 P(x3,v,) = 0.20
ys =2 P(x1,73) = 0.06 P(x;,73) = 0.05 P(xs,y) = 0.05
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Y = X1 = 0 X = 1 X3 = 2
y1=0 P(x,y,) = 0.04 P(x3,y1) = 0.03 P(x3,y1) = 0.07
yz = 1 P(xl,yz) = 0.09 P(xZ,yZ) = 0.11 P(x3,y2) = 0.15
y3=2 P(x;,y3) = 0.13 P(x;,y3) =0.17 P(x3,y3) = 0.21
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P(X>2)=P(X=3
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=0.32332358=32.332358%
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P(X > 1600 (0.125%)) = P(X > 2) = P(X = 3) = Z

x=3
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1-PX<2)=1-(P(X=0)+PX =1)+P(X =2))

1.6° 16" 162
— _ . »—1.6 —16 —1.6
=1 ( o ¢ T o >

= 1—(0.201897 + 0.323034 + 0.258428) = 1 — 0.783358 = 21.6642%
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1-PX<2)=1-(PX=0)+PX=1)+P(X =2))
=1
—( 1600Co * (0.001)° - (1 — 0.001)%6%° + . 10C; - (0.001)* - (1 — 0.001)15%°
+  1600C> * (0.001)? - (1 — 0.001)1598)
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( P(Z < 4)=099997 )

-262p ASEH 7H =X obx| 2o F7|

( P(Z < 0.625) = 0.7340 )

-262p A5 EH 8H =H DRx|2of F7|

( P(Z <0.357) =0.6395 )

-263p A EH 9H =H Dbx|gof F7|

( P(Z <1.667) =0.9522 )
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( P(Z <0.524) =0.700)
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P(p>05){P = > P[Z>—)
/100-0.48-(1-0.48) ~ 4/100-0.48-(1-0.48) 0.05

—P(Z>04)=1-P(Z<0.4)=1-0.6554=0.3446

oY HE AR 34.46% 2] BHER S 7|31E ¥E 4= qlokh

=1-P(Z <04)=1-0.6554 =0.3446
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100 100

) — P(Z > 04)
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(P(Z < 4.8) =0.999999, P(Z < 3.2) = 0.9993)
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(P(Z < 1.325) = 0.9074, P(Z < 0.883) = 0.8114)

-296p ESEN 7H X0 =7t




(P(Z < 1.325) = 0.9999)

-296p HSEX 8 ZX0| =7t

(P(Z < 1.2857) = 0.9007)
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(P(Z < 1.818) = 0.9655)
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