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1Exl,xz,-nxn()(11)(2"°'Xn): fxl(xl)fxz(xz)'” an(Xn) V X Xps e X,

32 531 X, X,,---X_ rvs. a,a,,---a €R A

n

E(a,X,+a,X,+---+a X )=aE(X,)+a,E(X,)--+a E(X,);

or E(iakxk) =y a.E(X,)
k=1 k=1



32 532: X, X,,---X_ Vs a,a,,---a €R B

Var(a, X, +a,X, +---+a_X_)=a, Var(X,)+a,Var(X,) -
+a “Var(X, )+ Z_Z_ZCOV(Xi X j)

i#]

or Var(iaixi) = Cov(iaixi , iajxjj
i=1 i=1 j=1

:Zia.a.Cov(Xi,Xj)

[
i=1j=1 :

= EaiZCov(Xi, X )+ Y.a8,Cov(X;, X, ) Vi ]

i=1 j=1

- EaiZVar(Xi)+ 2y, > aa,Cov(X;,X,)

i=1 j=i+1



If Cov(X,,X,)=0, Vizj = Var(iaixijz > a.Var(X,)
i=1 =

=1
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