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WAeHRH X 67 2, iH DX), & Var(X). BF
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¥ /D(X) LA o(X), ARAIRMEZ R T E.
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XA NENEE, & E{[X - EX)]*} A4,

WARC A X 67 2, WA D(X), & Var(X). Bp
D(X) = Var(X) = E{[X — E(X)]*}

T /D(X) iITH o(X), FRATEZRH T £,
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D(X) = E(X?) — [E(X)].

1E AR ;

D(X) = E{[X — E(X)]*}
= B{X? - 2XE(X) + (E(X))*}
= E(X?) — 2B(X)E(X) + (E(X))?
= B(X%) - [B(X)].
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D(CX) = C*D(X), D(X+ C)
A, D(X) = D(—X).
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3. BXYARANEMEER, WA
D(X+Y) = D(X)+D(Y)+2E{[X~ E(X)][Y- E(Y)]}.

KA, E X5 Yz 0
DX+ Y)=D(X)+ D(Y).
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— D(X)+D(Y>+2E{[X E(X)|[Y — E(Y)]}
O

12/22



TiE BR;
DM+H=EWX+H—HX+W}
= E{[(X — E(X)) + (Y - E(Y))]"}
ZD(X)+D(Y>+2E{[X E(X)|Y = E(Y)]}
O
o MR 13, HX, VAL, N
D(aX+bY+ C) = a>D(X) + b*D(Y).
o H—F, FXy, -, X, HEIRZ, N

D(cy + z”: ¢iX;) = z": ¢; D(X;)
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B (R tE) P{X=EX)} =1, MAH
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D(X) = B(X?) — (E(X))* = 0.
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0 HAt

*D(X)
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REEWAZ (L cm 1) X ~ N(22.40,0.03%),
AELAZA Y ~ N(22.50,0.04%). X, Y 48 ZJk
I, MER—AEE, KEEXRBENAOBE.

15/22



11

REEMGAZ (VA cm ) X ~ N(22.40,0.03%),
AEEIAZA Y ~ N(22.50,0.04%). X, Y 48 )k
S, HER—PEE, RKEERENLAAGEE,

f#:X — Y ~ N(—0.10,0.05?)

P{X<Y}=P{X-Y<0}
X—Y—(=01) _0—(=0.1)
=P < T0.05

_ ®(2) = 0.9772.
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. B(X?) = f+0012f dx—foﬂxzcosxdx—%Q—Q
E( S

Xt = ()dx—fo xcosxdx_——37r2+24
) = B(X*) — (B(X2)? = 20 — 27 0

D(X?
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W E KA X (Chebyshev)
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B (RGER) BRIX P{X = EX)} <1, WAk
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P{|X — E(X)| > €} > 0.
B bE R REX, 2 Ve>0, A
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