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ZZT, AEUCDWTIXBA DY 32D,
Viat+bY] = f: (a+by—E[a+bY])? Zb? y—E[Y])?P(Y =y) = b? i(y—E[Y]VP(Y —y) =
y=0 -

$ 70, WERERY,, Y, DIE DIE, ay,ay 10 U TRORAEKY 2.

Via Yy + ayYs] = afVI[Y ] + a3V [Yy)]



2020 R TG (d6FT) Lecture 5

3 2D ENR

BRI R DiAATE N [T 5 &9 5. REOMTIIMLT, RPOMHRIGAT2ELTH—-295. 22T
DR /R, B Z TR SR A2 & S O/, B/ RIEF, 7 1 VARG IS L A A
TEFAMKTHD. ZORNEEEHLRLHELL Y LB<L, VIE2HEHAMIILENS.

BERAT 1 [2 BA] RERZN Y HREREK
P(Y =y) = (Jyv)pyap)fvy, y=01,..N (0<p<1) 1)

#HDL &, Y Id 2 H (binomial distribution) (ZU 72225 &S, ZD 2 HAHIE Bin(N,p) TRTZ
R

31 2IEDHDEHFEE D

HIRHE E DBUSL T O & S I1TkdD 5D (BRI OIRDTHR). 220 OEEERE T Lecture 3 OERT
MR T ZXW,

N N N
E[Y] = ZyP(Yy)Zy( )py(lp)N Y= Np
y=0 y=0 Y
N N
BY( -1 = Syly-DPY =y =3 yly— 1>( )pya — )NV = N(N — 1)p?
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