Gulomy = € { Xk 8 ’_f/Xan, P (R onXn) dK Y

b) A samdgm preseem §xn} i o Ailamany proumn
Sy sEalintion wnamat atfortd buyo hifl v thoe
ﬁ’”\f"’“f"‘ (0.5 Xy Omd Ky oppt tha rame
Malln for all n amd m
C) A Mahnany rsmfp, Poters m the uady At mipm
(C) The meam ir eomplant
() U autiepralalin (2" rdee Mlibiiin) fopind
ouly o0 Ue Ling
d) Twwo{amw th;p')
defonsd s
<Xn>:/é% ' ZN Xn

N> % ZN'l" h"N

E'W&Wa{a/wmm(‘th'w
Aefined o o
my = E §%03 -.] X B, (%any dX



Co </
e) w,@ammhmmmm% \
Mwwz
CPxx(wx)zv; Sm) |
P) A ranidom Prowey MM.WWW
grcal Yo omlle avenagwm b clled anm
g ode protors.

(¢
f,(e) q\ﬁ,, )
@ ?—‘.’2 ,/A '/A
e
S N (b)
P 6. C.f.z E.
a) Mean & \muamee W g
“f(enfe '-'/e%o'e :Z’-gf/ =0
M, = -je e, ..g/z - -A/z
(= -] A/Z
‘ : = ZF dQ C QZJ.Q
VE. - Eiens € .eh(e) A
- %O ,A/Z \wg
A/ . 3 A'Z.
€_3_ / : = 2 - = /IZ
R 35 8
..A/L



2 A2 ) A
:Eze:z-\-é_-é_ _E'{e,,f-—q-
L 2
0
2 _ ) 2 3 (0 2
ek feieat Lot 44
4 [ 1.
~A -4

(3) _8:4 e i whili moue MY
Stn) | unegrrtlalid uith €n

show Yiny= Sth) €(n) b uhdi :5(. €.

E %Y(M Yintmy$ = A S(m)

Sel. L ompt
gem WAAT = € § €ny €Cnim)} = vzz $lim)

Uneg-veelaled E ¢ewmy Yim)$ =E{etm§é'f¥(»u§

€ z)’cm Y(nm)} = Eg Sthy €(n) S(H+M)e("*'m,?
= E (f SChy S(him) £(n) E(nm);‘

= E §Sthy S(hﬂn)i E { €n) f(hﬂﬁli
- EZStn)S(mmi vgz S(m)

= V;ZV'él S(m)



K/)
3.6 Consider +he twe real siahionory random protesies {;cn} ond

. . 2 2
(._3,\}. with means my or\clnr\3 armd uariances Gy and Y- »
Show the -(‘ollow\r'\% . |

@) Fx LY = Py L) - my 4 XX\/{”" =¢xy(i‘h) -y -My

&y m) = EE(: - Y (X ym ™ rn,)]

——_--El:x X nyen )™ m,E[_meJ myEL 2, ]+mxm
= Puy (m)= my mg=mymy & mymy
= fyg lm) - m

M = E[(tn-rn,n(tamm-mta\]

(L £ g mamy- my s ey

B, (.m)—m,;rmz

() gy © = meen suore & Y, (o) =V ©
Byy (m) = E[ X "mmJ=
by ) = e[ x 2 ] " U
¥y tmy = EL (a=mpd Unsm=my) ]
Sy © 7 E[ (tame) ] = 0%

(€) Py (m)= By )
by Y (E 2n 20 m])

u

mean a%ua,re

le{- n'=- n-m
¢¥¥ L'm) = (E[ tf'\'im Xn. ]) = E[ xnl X '*MJ
= Pay (™)

Ty L) = Fyy )
J‘xt(m‘) (E[("'n'"‘#)(xnm mij)
= (E[(Xn.‘_m- m‘)(‘!n‘ m,\])

EL (X -mp) (X poggn = ™1 O
= &y (m) '




¢" (M) b ¢%‘ ("M) '

Bs ) * (ELy -y (g m) )
= (E[(‘a,\u,m"m Y- mﬁ])
€L G (gem ™))

= By ()

(m}‘ Yx -m)

(-m) * (T(a“-m'(]("!am my) )
(E[.(u‘)nm my) (x=m¢)])
= e[ (x ,-mp <»3n ™ Me))
= a* ().
(A)Qonstder‘ %: mecbuall s
Yntm : > 0
{((E[x“))’* (E[fnm])"‘)}"

brachels s >0

)‘3,

The IS true since  +he ctuanhla inside, $he

Jor all m ard n.

Now “Mm] 7(
E[E[x‘J]+ E[ el :m]] @ﬁ"@:

Bex (@, Dyl _ 2 Byl > o
‘/3 '/3_
Prn (03 Pyy () B0y B,y (0)
P y ,
:,(n) ¢! = LR Byy(]® = | By ()
2
) .
x:(ﬂ¢ (0 New ‘{_ e Yeblace Xau h,a_ (xn_m") o d \%

by (M= ) e e "':"“'Qﬁu-aﬂih.d, e e

~



(&) o - 5 ,
CP,:, (Nf*-) - EL S~ "GM‘MM:I
= E r_ D(M—M. XM-PM—M. ]

- B

Czova oo
(f) Tix (an) = [ (&) P
ﬁ: () =—> l:'j (2)
S -m X‘ _ ._‘_ M—|d
’:J?)%%Kxx{h” ~E => ") ;(‘(AM) = ‘27rd'— ?i &(2\2 =
Tox () 2|67 = L p a2 'de
T ,
(@) e touve atawe Hat L, ) = Yen (am)
WCaradeva r:,.(i) = i"“u(»\m) 2
(I (-7;) = ):‘(Am)im - = 3;\(_ )Ef
=T 2 ip

|
N
=4
*h
3
~/
iy
|
. 1
X
w
—
.




«

= Txy(b\}'z -
N (i- Vyu () 2 p)*
oo -1 - % *
- (= W) () f) = [, (%



