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M = E[(X—X)?]
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M = E[((X — p) + Cue — XD))?]
M = o + £ (1-3-16)
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F(z) = P[X < z,Y < 0] = F(z,0)

F(y) = P[IX < o0,Y < y] = F(oo,y)
HXMY BESRIMHAR, N EM0BES 5 E RS .

R
) = ax—ayF(x,y)

ENHBEE O HAEBaTHTRER.
F(z,y) =LJ Fen vl deeds (1-4-1)
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f@ = [ fapdy (1-4-2)

fo = [ flaiyda (1-4-3)
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PIX<z,Y<y]l=PX<z]P[Y <y]
HEER:
F(z,y) = F(x)F(y)

MR XMY BAESMEASMEMEM, W h EXFiRkSmaas.

f(xsy) = f(x)f(y)

X — ST B SRC R AT ARE— B BB . SRR FAE M X Y,
A LAEBA .

E[XY] = E[X]E[Y] = p.p, (1-4-4)
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cov(X,Y) =g, = E[(X — 0. )(Y — ,)] (1-4-5)
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