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Quiz 6: Operation on Multiple Random Variable- Expectation 

Name:  KEY   
  
 
Two random variables  and  have means 1 and 2 , variances 4, and 

1, and the correlation coefficient 0.4. New random variables  and  
are defined by 

2    and   3  
 
For the new variables  and , find: 

a) The means.          (2 points) 
b) The variances.       (4 points) 
c) The correlation.       (2 points) 
d) The correlation coeffiecent, .     (2 points) 
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