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¢yt —-1<y<l

— + The probability density function of random variable ¥ is f,(y)= i
0 otherwise.

1. Find the constant ¢.  (10%)

2. Findthe CDFof Y." (10%)

A x20,

=~ The probability density function of random variable X is f,(x)= ;
0  otherwise.

1. Find the moment generating function ¢, (s). (10%)

2. Use ¢,(s) tofind the first moment and second moment of X (10%)

= + Find the probability density function of W =X+Y when X and Y have the joint

| 0 <x <1 0 < y < 1
probability density function f ,(x,y) =

'1(2(__)%)




™ -~ Random variables X and Y have joint probability density function

. 1
— —I<x<y<],
fX,Y(x:y)z 2
0

otherwise,

1. Find the marginal probability density functions f,(x) and f,(»).

(10%)

2. Find the covariance of X and Y. (10%)

% ~ Roll an unfair four-sided die two times. Suppose that the probabilities for 1, 2, 3, and 4

are , and 0, respectively.

&

11
2 b 4 k]
Let N denote the sum of the first roll and the second roll. Find the probability

mass function Py(n). (10%)

2. Let 4 denote the event that two rolls are both odd. Let B denote the event that the

first roll is equal to the second roll. Find the conditional probability P[BIA].

(10%)




