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. (204) BIHLAR X RAFERRIEN Fla),
(1) iEB F(z) 7 zo R4E EAEY P(X = z0) = 0;
(2) SHFAEE, — MO FEREIESATERE, S USATRES .
(1530 % X = (Xi5) 2 2% 2 S8, 4 MERSE (X} i B SRINEER Y RIS,
Y SRR (—1,+1) 50 (=1, 1] 54T, SREES b, = P(dot(X) = 0).
. (254)) SHBABRCSRIHUAE (X, Y), ¥ %F X QRIS Var(Y|X) TR ¥ %F X
BOZR FS3TITE, EISSMITEAR Var(X) = E[X?] - E[X]? AT

Var(Y|X) := E[Y*|X] - E[Y|X])*.

(1) 1EH
Var(Y) = E[Var(Y|X)] + Var(E[Y | X]).

(2) B4R ERIRBEVINEE Sy = Ypey XS0 = 0, iXE P(X; = 1) = p, P(X; = -1) =
1-p,0<p< 1, %t m< n REITE Cov(Sh, Sm) SR Var(Sn|Sm) -

. (154)) 4 X 1Y ol |, B {0,1,..., K-1} BS54 (K > 8), &
R K FTIRR Zn = X +nY(mod K) RI2MF) (0 <n < K -1), IfE—F1 (Za)
REMFHGr?

. (254) EFRNER X ARARS NI, HEEE G(2) = E[=Y], JiENXFH/ME
& () HEER 2 NPT G(z) = 0 MPTAIRMENYER L, Wik X Bfdig
(FBOU-BIRT) W () 2 G(e) < elBXHVarX)/2| vt € (—o00, 00), MR X HRAHHE
K. SES:

(1) 2915 H— N E R AR AT N N A0 (IR &
(2) {EMEAEFREH X F2-HERS X RAHRRR R TR LA
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