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1. BHRFE E[X2Y] ZKROH LS.
2. HEE P(X?2+Y?2>8) Zkth&kS.

2

BEERZH XY ICDWT, E[X] =2,V[X] =3,E[Y] =10,V]Y] =30 BB T 5. =5
IZ, Cov[X,Y] =5 NEIIT 5. RDBEKRDES.

1. E[-3X2+Y]
2. E[(X + 1)(Y +2)]

3

TN BERTH X, Y ICDWT, BICAHKIZT DRICO, BICAKIZYT % & IERSBRNED
ICXZEDITLD.

1. E[X*Y4] = E[X4] x E[Y4].

2. E[(X?+Y)X] = E[X? + Y] x E[X].
3. VIX + X + Y] = VIX] + V[X] + V[Y].
4. VIX — Y] = V[X] + V[Y].
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REHSR. X NINGT—R/FZATF, X PaBERL, XEIHDIRD, XZHLE50D
mh, X([FTEEIX
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1

1.0+0+0+32x2x4/12=6.

2. 0+1/12+0+4/12 = 5/12.
2

1. E[-3X?+Y]=-3E[X?|+E[Y]=-3-(3+2%) +10=—11.

2. E[(X+1)(Y+2)] = E[XY]+2E[X]|+E[Y]+E[2] = (5+2-10)+2-2+10+2 = 41.
3

HEMICIZOBRSIAL, XBSREAIZZEIT 20T TIN, & T, XIEERBERGRC
EHEEWTET.

1. O. X,)Y MDD & E, E[¢1(X)a(Y)] = E[p1(X)] x E[go(Y)] 72N 5.

2. X. E[¢1(X)a(Y)] = E[p1(X)] x E[go(Y)] ZESTcLSICRZ D, ¢(X,Y) =
X24Y,02(X) =X &, X DHAIIENS>TENSIELWEWA TRV, BIOE
WHZT D&, X24+Y & X [FHIZERSBVHNS.

3. X. VIX+X +Y] = V2X +Y] = V[2X] + V[Y] = 22V[X] + V]Y] BD T,
VIX] =0 THEWRDIFHIZLAW FIOEWAZT D E, X & X (FHIITIER
WODT, VIX + X] # V[X] + V[X].

4. O. VIX = Y] =V[X + (-1)Y] = V[X] + V[(-1)Y] = V[X] + (=1)2V]Y].
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