
54:E7

-

tes of variance

2. If Xis constant (i.e. X(s) =c XcoS)mal=0.

2. Traxx)-tofinetheene
leg. for y= -x)

2. If X is constant, Ctranslation invariance) C

() =Va(X)
TE(X+) =RX +c =

v(x+c) =var(((x+c) - i(x +x)") =Varf(x -x))
=Va(x))

3.(x)=aVarIX) Chomogeneity of order 2)

E(1ax)) - (E(ax)
en

a2X

= aE(X) - (aE(x))" (linearity (

=a((x) -((x))") = aVaIx).

->ba.TX (homogeneity of orderl)
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achngeRetentatatonan e
Iif student;gets own exam

X =E,X: where Xi=E ↑
o otherwise probability: "In
-

E(Xi) =1 - 5 +0.(1-1) =i (*) probability = 1 - YN

=>E(x) =E,(xi) =n =

Exawddeviation of XE Var(x) =2x2-(Ex)
i

E(XY =E((E,x:)) =[E(xi) +[#(xixi)ijFl er- -N terms WIN terms

E(x) =E,XX=ExitXix;
Xi

E(Xi)=YN by (4).

E(X,X;) =1.P(X,X,
=13 +0p[Xix,=03 =ASX = 1 and Xi = 1

-> iboth students i,;getownexamsN(N-1)
I

# ways to select 2 exams from Nexams,
order matters

=>I(x2) =N. **(N2.t
=2.

W(N -1)

=>Var(X) =2 - 1 =1. =) 0(X) =x
=0
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