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Cov(X,Y)=1/2, it Z=X -2V, Il X 5 Z (MK RZEN
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o IEW (Sp): HRIEALMHE, BHRHN P(S)) =0.8;
o HRITHRME (So): MHAAEMIRIIEVIREIEE, MFR)y P(S;) = 0.15;
o SEAME (S3): MRMRKR, WHIY P(S5) = 0.05.
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P(T|S,) = 0.99, P(F|S,) = 0.01,
P(T|S,) = 0.80, P(F|S,) = 0.20,
P(T|S;) = 0.10, P(F|S;) = 0.90.
1. SR— A g5 S oy atiEd st P(T).
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W ERENLAR R (X,Y) FIMEREE N

24y(1—z), 0<x<1, 0<y<u
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WHENLZ & X, Y SRS AR TIES 24 N(0,1/2), #lK:

1. E(|X —=Y|) Al Var(|X — Y);

2. Elmax(X,Y)] Ml E[min(X,Y)]
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