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E(X) = Mx(0)=0 (4.38)
V(X) = M%(0) — M4 (0)* =1 39)
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Mx () = E(e’@ZH)) = E(e%Z)E() = 9" My (00) = exp <t9,u + 029 ) (4.40)
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M%(0) = (p+ 0°0) exp < 2 ) (4.41)
My (0) = (0% + (u+ 0%60)" ) exp ( ) (4.42)
000000
E(X) = Mx(0) = p (4.43)
V(X) = M%(0) — M%(0)* = o (4.44)
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Mx(6) = exp <9u T "2292) (4.45)
My (6) = exp (91/ + 722‘92) (4.46)
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Mx.y(0) = Mx(6)My (0) = exp <9u + 5 ) exp (91/ + 5 ) (4.47)

= exp <9(u +v)+ W) (4.48)
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