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Suppose   and   are independent exponential rvs with parameter  .1.

(a) Find the joint density of    
  

  
  and         .
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(b) Use the joint density to find the marginal densities of   and   .

Let  and  have joint density       . Let      be the polar coodinates of      .2.

(a) Give a general expression for the joint density of  and  .

(b) Suppose  and  are independent with        for      and        for      . 

Use your result from part (a) to find the probability that      lies inside the circle of radius  

centered at the origin.
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