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R =0.6X + 0.4Y
EX)=Yx-f(x)=5(0.1) + 7(0.4) + (—4)(0.3) + 15(0.2) =5.1
EV)=Yy-f(y)=(-=1)(0.1) + 6(0.4) + 2(0.3) + 20(0.2) =6.9
Var(X) = E(X?) — [E(X)]? = 45.89
Var(Y) = E(Y?) — [E(Y)]? = 48.09
EXY)=YYx-y-f(x,y) =739
Cov(XY)=EXY)—EX)E(Y) =73.9—-(5.1)(6.9) = 38.71
Cov(X,Y) 38.71
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