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oyeees Xn) -W NN LT IR O TRAPR 0 (Xl, ) S Xn) -y N

Fu x,ox, (X0 X0 X ) = By (%) Fy (%) Fy (x,)

NID'OX W IWKD '7'7D [9IXA

.9'¥0 Njpna fx,,x xl,xz, fo L) < nfax (XI,XZ,...,XH)
T mpm Py xl,xz, HP r. < nan (XX, X,)
nNyn

IN"2 X7 Mnwn — 0nx? 720 12 ninn X7 XN DRI mIe'oxX 12 DINNN WX 'RIPR Iop1E (1

.g -1 h nroonmoT nivpae air 97 n"a g(Y) -l h(X) patkn"a Y -1 X ox (2

Var(Y)=0 < nmY=g(X)1 X @3
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n'¥171221

:n7won, N -1 g nirvanaoayx nikpae mw nnma TNNTAN

f(x)

0

= I g(u)h(x—u)du=(g=h)(u)

—0

g*h=h=*g »a%0w :@wa .h - g 2w aviznagn nam

DN D'INYN DIDO

i X=U+V ymu Vv aU | f, (V) - £, (u) NN WK ,9'¥IN NNl

fo = To (X)= [ fu(s)fy (x—s)ds

X

ox (0 1rm)n"aV o U o K -apynerarn P

¢ (k) -1 B, (k) NN YWKXD , T TAN NNl

0

UV (n) - Z R (k)Pv (n _k)

k=—o0

NiNdIin nI'X|I7|3.]||7
o, Z =X +Y ovpnni,otn-nan™m Y -1 X ox

X~

Y~ Z~

3) Geom(p
4) pasc(r,

6) Gamma
7

(
(
(
(
(
(
(

1) Bln(n p)*Bin(m, p)=Bin(n+m,p)
2) pois(4,)* pois(4,)= pois(4, +4,)

)
)
)
5) Exp(4)*Exp(4)=Gamma(2,1)
)
) N

(/uX’O-X)*N(/uY’O-Y) N(,Ux + fhy O +O—3)

~

)*Geom(p)= pasc(2,p)
p)* pasc(s,p)= pasc(r+s,p)

(r,A2)*Gamma(s, 1) =Gamma(r +s,1)
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NITNI'M NI'MA9NN

yia'a '‘n NIR7oNn

i o mvo-*man oavionl prm-n'n Z,,Z,,..., Z, n"™ N orae

ic{12..n,Z ~N(01)

-3 w7 n"nn 7w D'WwIaN DIDO NX 1A

RE=Z2+Z2+..+Z7 , R <(0,»)

. 2 __ 2 : " " 2
:xan wpn ovpnnl R ~ ¥ :(chi-square) "viama " anon RY o nxa T

N~ ~

R? ~ 42 =Gamma 2

: er 79 NIYYI N7NIMY yan N |Xon

21 NI9roy
.0"Yn-n7a nrohmnvo ot min Y ~ N (0,1) , X~ N (0,1) Iht

/ 2 2
.DM¥N N'WUXRIN TTNIN 7aynn oM NN R WR R =+ X +Y n"n T

JT-7V NaImal 7' Niooy nx N R 7¢ NINANONN NID'OX 'TX
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DIN'ONI DIN2'N NIA79NN

2, X = MIn{ X, X,

X

p I

amn-nan'n X, X,,..,

Xn} T2 DX

"VAXN 770 2w 1101 LI7R n'n Y YW NRonnn N9 DX AWN7 1K1

1mn D1op 072 TR L( X < X) InY'7D 19000 |V DIN'oNN DX .1

Jan 0'ma p'7 TR L( X, 2 X ) 1nwY 190nn 71ma Din'amn ox .2

178 "N YW 7w (N19'9XN X DA V) NIRTONNN NIFYZAID DX AWN7T7 [N L|XON

Foin (X)

: X e 7Y DA7ONNN NUXAID

P( X <X)=

max —

independed

P(X, <X X, <X,..., X, <X)
P(X,<x)-P(X,<x)-...- P(X, <x)=
Fy, (X)-Fy, (X)-.s By (X)

—
N

: X 79 NIA79NNN NXAI0

P(Xpin <X)=1-P (X, >X) =

min
independed

=1-P(X;>X%X,>X,..., X, >X)
=1-P(X,;>x)-P(X,>X)-... P(X, >x) =

=1-(1-F, (x))-(l— F, (x))-...-(l— Fy (x))
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——
| —

D'"VNIX'A NN '3 DN
aRLY = min(Xl, Xz) DUpnnl,oMn-n'2an' X, ~ EXp( pz) -4 X~ EXp( pl) DN

Y ~Geom(1-q,q,)

(P+9=1wno)

n'""yNn n'"n "2 niman
x LY = min(Xl, Xz) DUpnnl,on-n'2an X, ~ EXp(/lZ) -4 X~ EXp(ﬂ,l) X

Y ~Exp(4 +4,)
X, = EXp(ﬂ,l) -wpoownnanm X, X,,.., X, rnaroa

Y ~Exp(4 + 4, +..+4) oY =min( X, X,,..., X)) DX
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INIPZNR 101 7Y D9 7w nnin

Y =X X X ) 1 Ty (X Xg0en X ) TiotoY N (X, Xy, X))

EY = j j_[ W (X %o X0 ) Ty (X Xgree X ) OX,0X,..X
JIM'p N7NINnY 'Rana
(n=2) anonan nigon
EXY =EX-EY 'mn"n(X,Y)nN (2 E(X+Y):EX+EY (1

'R X 110471 ¥ NI'YNIID0110

DETIE P (X4, Xg 0, X, ) TO'OX 702 KT (X, X, X, ) e 10OWUN

— DA ADAY-TN-TN ANNAdoNY T (Xl, Xy enn X, ) = (yl, Yoreess A )

—

OX

—

ay

J

1:\(1,\(2,...,Yn (y11 Yorees yn): 1:xl,xz,...,xn (T_l(yl’ Yara i )) TR

niNyn

OXY X'N N7 N'DAY-TN-TN N'XNII90110 X' T -¥Y niynunn (1

Jn'ra hi -n NI'XI9 DX

fuy (u,v)=|J, (u,v)‘ fyy (T‘l(u,v)) o' N=2 1y (2
JS (U,V)‘ = X . X . ININ [RAPYIN UKD
Yoo Y
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NININ NIATSNN

NTAN

0 A mrna X 9w nanma niayonan nexpo X .n"n X P(A) >0 -wpyvuxn A

Fon (x| &)= P(X x| )= D UX=

X A yann nrma X v NNNIMN NIO'OXN N''X7119

d
Fua (X1 A)Z&Fxm()q A)

X0 A vaxnn mrma X 2o NNNINMN N7NINn

E(X|A)= T Xfya (X[ A)dx

—00

A yaxn 2 X n"7 N'INIMN NINANONN NVX2I9

P
PX|A(X =x|A)=

TN, fX’Y (X, y) NONIYN NID'OX 212 'R IV} (X ,Y) -NTAN

xn X mrma Y 2w NYINIMN NIA79NNN NYY7I9

0
7FX,Y (X’ y)

Fx (Y| X)= X f (X)
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xn X mrma Y 2w NINIMN NI9'DXYN NX2119

fey (XY)

fx (X)

20 (X,Y) ®imqnn Y 29 NY71IUN NID'OXN N'XI9

fY|X (Y| X):

(e o]

f,(y)= I fey (X y)dx

—00

'n7wn Nio'oxn nnon' — voLwn

o0

) |f(y)= I fox (Y1) fy (X)X

—00

"N19'ox? 0"a nhon" — vown

fuy (XIY) £, ()
fy (x)

(2) fyix (yIx)=
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NININ N7NIN

E(YIX)=E(Y|X=X)|,x xn X mrmaY 7w nanma n7nma :D1TAN

h(x)

AN2N NYTANY VANY 7511 ,NNmn ni9'oxa wnnwa ox . X - 19NY n'n myya Xin E(Y | X ) ni'n

E(Y | X = X) = J. Yy x (y | x)dy xn X nrma Y 2w nanma nznima TNDTAN

:("ni9o'ox? 0'm") (2) -1 ("Nn7w nio'ox") (1) 7'v7 0'VOYNA 1TY1 ,NNOIN NX NN

Y le)f ) g, _

f, (%)
jyfxw (xIy)f, ()dy I yhe, (x1y) £, (y)dy

E(Y[X)= nyle yIx)dy = jy i

(%) _ T foy (¥ 1) 1, (x) dy

a0

[ Vi (X1y) %, (y)dy
E(Y | X ) = {hyall

o]

[ (y1%) £, (x)dy
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'VOYUN

E[E[X|Y]|=EX

E[h(Y)X]Y ]=h(Y)E[X]Y]

EX=ZE[X|A]P(A)

E[X |Y]=iZE[X IY,AIP(AY)

NP7NNN VOWN

NN N7NIN

N7NINY7 Nn7v NNANoN

‘NN N7NINY7 an7w niNanon

var(Y)=E|[ var(Y | X)|+var(E[Y | X]) NE7NIN NIV

var(Y [ X)=E|Y?| X |-(E[Y] X])

NN NRIY
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OIX"IIf?

NTAN

2 2 "
;0N kT TR (EX T, EY “ <o0) nrooiomep Y -1 X n"nn 2w 2 2Ton nrommn ox

Oy =COV(X,Y ) =E[ (X =1, )(Y =14, ) |

COV(X ,Y) =EXY —EXEY| :0axmwnp? 717w non niwa [xon

OIX"IIZN NN

Oy =0y = Cov(X,X)=var(X)>0 (1
cov( X, + X,,Y)=cov(X,,Y)+cov(X,,Y) (2
vap a ,cov(aX,Y)=acov(X,Y) (3
cov(X,Y)=cov(Y,X) (4

:owip a,b,c,d ,(4) -1(3),(2) nnpn oo

cov(aX, +bX,,cY, +dY,) =accov(X,,Y,)+ad cov(X,,Y,)+bccov(X,,Y,)+bd cov(X,,Y,)
viap C ,COV(C,Y)zO (5

wyip € ,cov(X +c,Y)=cov(X,Y) (6
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D'NXINN 'N'72 D' N DINYN

NI7NINN N792107 NPI9NN N7901N N7NIN 'TX 09XNN 0IXNIIPN DRY 17-0'w)

cov(X,Y)=0 < EXY = EXEY

D'ANINNA 'N72 D"MPN DINYNA — NNTaN

COV(X,Y)=O < pmNnn 'm'a (X,Y)

D'IXINN 'M72 Nn"n7 0"17Nn-'"n72 n"n "2 Ywpn — vowN

DXmn M7 (X,Y) < ovn-na (X,Y)

ninyvn

N"an? X,Y 7ax COV(X ,Y): 0 nawaxn pn i i k7 7900 (1

N7 L, (IMn-X 907 naw TIr) n"fa X7 X, Y TR 09XNN X7 0axNIIpn DR (2

n"an7 (X,Y) <cov(X,Y)#0

D'MININN 'M72 NN NRIY — vOovn

var(X +Y)=var(X)+var(Y)

MTN D'ANINN ‘M7 (X ,Y) DN

var(X +Y)=var(X)+var(Y)+2cov(X,Y) = joman

Y- [I'IY-1X

|GXY | <0, 0y

:X,Y 7 (0OWn

lcov(X,Y)| < \/var(X )\/var(Y)

Mathematics

www.Studies.co.il -2 X720 01PN

7"02


http://www.studies.co.il/

] 7"02
Mathematics
@ C—=hrITIEuETy

( 1
L )

Ryl

NTAN

2 2 "
nrarn on?w nmiwnt (EX°,EY © <o0) nroloromep X,Y n"nn Yw oawn o'ommn ox

Y -7 X 2 annipn Nk T X (var(X ),var (Y) >0)wnn

Pxy =
Oy Oy

cov(X,Y)

Pry = \/var(X)\/var(Y)

N'X7170 NNRIDN

Pxy =Py x (1
Paxy =Sign(a) pyy (2
Pxiay =Pxy (3

(Ynw-wip rnw-'Rn najzon) ‘px’Y‘Sl (4
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I.I.d — anT 02721901 019N 'N72 0"pNn DDNYN NOYTO

i 0 ’ q

1,
X 2{ P “NNT 071901 017N 'M72 D"MPN DINYNA 7W DNTO 1 TA)
.var(Xi):az EXi =1 wp

n
TN ,Sn = Z Xi M'oDniwNn 010N N -2 nin7ynn son” -3 Sn n"nn NX T
=1

ES, = E{Z XiFZ EX, =nu
i=1 i
<

\var(Sn):var[Zn: Xijiivar(xi): no?

n7nInn nimNYm*

N nTn"an an**

L "omion N - ninvénn yxmn' - Y, n" nwd 1

N
n
Ey, —EX-D4_ ),
J n n
S 1 1 o’
Y )= B I S \)=— 2 _~7
var (Y, ) var(nj n2var( ) nzﬂa -

UL Nase [oe AT~ ,
it ey 20t || S N
j}//’CO ;,:»,!é NS DNClA {

/t

@ | CRA o [pra JL
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D'217A0 D'190nNN pIn

:6>0 7w, var(X,)=0’, EX; = 4 -wp iid ompn oanwn 7w mito {x}_ =n

IimP( >5J:O

"nnanona —+ — 4" DI
n

Sy
— —H
n

npon

D'YSN 7Y 'ON'N 190NN NIX 119011 0MYS NN 110N 7V ITN] DX . P(A) =pP-uynm

. P -7 2np wannn A 12 'on'n 19000 ,7mMa N WK TR, INYYNY

TN 71220 VOVWN

nx vy, var( X, )=o?, EX; =g - idid ompgn nanwn e o {x.}_ =n

n
.Sn = Z )(i DnIwRIN 00N N -2 nin?xnn son' -> Sn n"nn
=)

"Nazonna Sy — N (0,0‘z)" oin =0 nmox (»

7n

n

7n

2
.N (0,0 ) 101X 7v IT7 NIONIY 2W NIA79NNN NIYIOYW X'N NIvAYNN

ES,

S.—n
"NiIa7onNa ”T'u —> N (0,62)" STN INWY 4L N1 DX (2
n

2 n
29 DI203 I'7y 2IWNY? D20 W O° NIWE 4 N7NIM WA 10w ' xin X DRY XD Divnwnn
PN IR VXY W TN, LI.D n"n Yw 21Ta 1oon

X ~ N(,u,az): N(n,ui,nO'i2>
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N TN'MN-21 NN NIAYONN

A nxmon nntp ox (A"K1) '0IRA KPR ORI K7 X = (Xl, XZ,..., Xn) ((X"1) "RpR oI

f

W

(;( ) _ Ce_%(i_af A(X-EX)

X

—_ —

X0 17w niooxn nexipae w1 EX =0 :o0ox 1w nitnimn N0 ox nonto A" xapy X

1T

f ()?)zce_zx w

X

10INA 'KIPZR IR 7Y NN

(*oIxa Mpn MInwn) A"8n KN MNWNN TRR 2 TR AN X =(X1, Xz,..., Xn) ox (1

A"KI DA XIN 19 07-NN 95 TR AR X =(X1, ) ST Xn) DX (2

199 IR ANYANID01T0 9D TN AR X =(X1, ) ST Xn) ox (3

A xn Y =a X, +a,X, +...+a X,

1"N1 W DIn'opn

—_

.EX nitnimn aiopia 7apnn fY (7() NI9'O¥N N'¥7II0 7w DIn'onn
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