MZNEER (2017/6/8)

1. (89) EHEMEIBE
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(a) E(3X +2Y)
(b) 5% X.Y B, K Var(3X +2Y)
sol: (a)
X+2Y) = ()+2E(Y):3{2-%+1é]+2{1~§+(—1)-1}
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(b)
Var(3X +2Y) =Var(3X)+ Var(2Y) = 9Var(X) + 4Var(Y)
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sol: Let u =2z, then u? = 235 — 2udu = 2dx
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3. (7T9) HEMEBER fy(t) = { s BY =3X-1, R
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