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(iterated integral ), B ERXHEER

o) = [ p) |/

&, RBRAIMLENERE, EXRTE5REs RaE
Yo =yo T, V1 WGREHELE, &5

E(Y1) = /O:O E(Y1|Y2 = y2) fo(y2)dy2

iz, REBREBEBRER L EAN, EXRBRERE
BRHEE E(Y1|Ys = yo) HELIERN pdf fo(yo)
HIsetE, RMER E(Y1|Ys) WEALE, 7RED,

E(Y1) = E[E(Y1]Y2)]

0

~ y1f(y1ly2)dy1 | dyo

6 PRBER R T IREE



PR BfET (105F) BT 43: BRAHILE

B 2. Be—essiRn R e B, SRERIEE
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1
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FrE. ' n = 10 K,

1
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Var(Y1|Y2) = E(Y£|Y2) — [E(Y1]Y2)]?
A1,
E[Var(Y1|Y>)]
= E[E(Y?|Y2)] - E{(EMY2I?} (2)
wE, WNE B(Y1|Yo) B Yo WKE, WAREE—FEk
B, THEREBNWESRE, &
Var[E(Y1]Y2)]
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B, HPE={AERE T IRBEEARNES,; £ E
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EFEREH EY1|Ys] ATEB/NREE, JRH,
Var[E(Y1]Y2)] < Var(Y7)

WG EAS THIRBRE Y E(Y1|Y2) MlERER I
EEDEREEH Vi kS E.

W] 3. g 2, HERE p B,
Y ~ b(n,p)

1
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H

AR Var(Y).
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E(Y|p) =np
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B RRRERAN TS EIRERAR, FREER
Var(Y)
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E(p) =

1 /1 2 1
Var(p) = — (— _ o) = —
DU g =
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