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THEOREM 5.8 Let Yy,..., Yyand Xy .- Xm be random variables

with E(Y) = p; and E(X) = &;- Define |
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U,=Za;Y; ‘ U2=ZbJXJ ‘
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Jor constants ay; - - > % by, ..., bm Then the following hold: .
(@) E(Uy)= Z ;.
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) V(Uy=Y @dV(H+ a;Cov( Y, Y,.),l where the |
i=1 i<j i
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double sum is over all pairs (i, Jywithi<j.
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