
Math 262 — 22 November 2019

Let  and  have joint density        
 

 
 for        .1.

(a) Suppose you know that     . What is then the density of  ?

(b) In part (a), you found the conditional density            . How does this relate to the joint 

density       and the marginal density      ?

Let            and            , and  and  are independent. 3.

(a) What do you think is the distribution of    ?

(b) Use mgfs to find the distribution of    .
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(c) If   
 

 
 , then what is the probability that    ?

(d) What is the expected value of  given that     ?

(e) What is the variance of  given that     ?
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The joint pdf of  and  is          , for         .2.

(a) What is the conditional distribution of  given    ?

(b) What is         ?

(c) What is           ?

(d) Are  and  independent?
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