Publication: lifemater.com, Author: peeckAboo
Creation: 2022/2/7

(© 2022 peekAboo. All rights reserved.

=/NZFE (BB

1. /DB D EBA~DER

n DT — 2 5 {y,} BRI L x| LT O T#E 1 (b) 2i/MET 5 X 5 I HKb

ZED D,

1(b)=>"{y,~b}". (1-1)
ZIT D nfAOT =2 {(%, YOV T FORE EHT 5.
E[x]—EZx (1-2)
SOLE
Cov[x,y]=E[(x-E[x])(y—E[y])]- (1-3)

E[X]1E{x} OFEIME, Cov[x, x[IZ{x} Dok, Cov[x,y|iL{(x.y)} DLW TH D,
Eq. (1-D)&ZEBI L. Eq. (1-2)ZHW\W 5 &

1(b)=>"{y,—b}" =>"(y’ - 2by, +b2)=zi:yf—2bzi:yi +b221

=nb? —2nbE[y]+ > y/
LD, ZHUIbIZEIT D IRGIERRO T, EHEKRT D ELUTOL TR D,
I (b)=nb?—2nbE[y]+ >y’ = n(b2 —2bE[y]+%Z yf)

- (o€l (L1 -5

Z O T WREIEE IS SRR DT, 1 (b) 2 EUMET 5 biE{y) OFHIELE 2 5.


https://lifemater.com/

Z D,

CEIIN

LD,

Publication: lifemater.com, Author: peeckAboo
Creation: 2022/2/7

(© 2022 peekAboo. All rights reserved.

b=E[y]. (1-4)

min(1(5)) =1 (E[y]) = X {y ~E[y]} =n= % {y ~E[y}}

- nE[{yi - E[y]}z} =nCov[y,y]
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min(1(b))=nCov[y,y]. (1-5)
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