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Problem 2:
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Two random variables X and Y have a joint pdf given by

2
fxr(x’y)“ 4( x+y)
0,
S a)  Find the joint CDF Fxy(x,y) of X and ¥ over all
3© b)  Find the conditional pdf fe(x17=1).
A8 ©)  Findthe probability P{2X <Y},
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0<sx<1,

0<y<2
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Problem 3:

The following information is knovm about two Jointly Gaussian random var:ablcs X and ¥ .

EX=0 gr]=m, plai]oy, E[1’]=9. and R, =4
Two new random variables W and ¢/ are defined as
W=3X+y
U=-x-2y

2) Find £ |, E[u E[W ], andE[U]
b) Find the variances. oy, OF s 0y .and o}
¢) Find the con'elatxonR

d) Are W and [/ uncorre!ated" Justify your answer.
- €} Determine the joint pdf of W and U.
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Problem 4:

A random variable X with the following probability density function:

27, x20
elsewhere

is transformed to a new random variable ¥ = (X-3°*-1.

Find the probability density function of ¥
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