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Solution If 14×1+1 is well-defined near 0
,

then

14×16)= EX and G) = E-✗
2

.

Solution E- (4) = E- [ E- [41×3]
= ✗

2 because YlX=x~Exp(¥)

= E- [ ✗
2
] = > .
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Fxiylxly) = ¥÷µ, = 3y4e→×Y
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if ✗ so far y >1

That is
,

✗ l4=y~Exp(3y4 ) :
.

E-[✗ lY=yJ= ¥
E- [✗ 14=13--13

.

L

Solution Cov ( 42,43 ) = Cov( 6×2+4×3
, 6×3+4×4)

= 36 Coulis ,Xs) 1- 24 Guck /
✗ x )

→
o

-
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1- 24 Coulis ,✗s ) + l6Gv(13,✗=
,

= 24 - Varus ) = 24 .
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.


