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E(RP):WAE(RA)+WBE(RB)
Var(RP)= wAzVar(RA)+ 2wAwBC0v(RA,RB)+ szVar(RB)

(R, : R—=b+7+VADY E =2 w,,w, : TNENOEEDOEELLR)

EBUIC L7z s 5 HeR A3 X 5Bk Fla)= P(X <a)

P(X >a)=1-P(X <a)=1-F(a)

Pla<Xx <b)=F(b)-Fla) (a<b)
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y=a < x=log,y
logxy =logx+logy logx™ =mlogx log(ij =logx—logy
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E(X)=>" x-P(X =x,)=pu, (osP(sz.

Var(X)=0,> = E[(X =1, F]= 3" (v, =11, ) - P(X =)= E(X )= 1,
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E(aX +bY)=aE(X)+bE(Y) Var(aX +bY)=a’Var(X)+2abCo X,Y )+ b*Var(Y)

Cov(a,X)=0 Cov(aX,Y)=aCov(X,Y) Cov(X,Y +Z)=Cov(X,Y)+ Cov(X,Z)



