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Solution to Assignment 2

(a) c=3. (b)
0, z<0;
Fx(x)=qa2% 0<z<I;
1 x> 1.

Y

(c) P(1 <X <.5)=0.124.
The density is

1 (logy — u)2]
exp | ———————|, > 0.
yvV2mo? P [ 20? Y
The marginal densities are

2va? — x?

fx(@)=—5—  —a<z<aq,
Ta

2./b% — y?

fY(y):T7 —b<y<b.

P(Xm <y)=P(Xw <y, Xqy <2)+ P(Xp <y, Xq) > ).
But

P(Xu <y)=P(X;<yi=1,...,n)=F"(y)

and

P(Xm <y, Xqy>z)=Plx<X;<yi=1,...,n) = [Fly)—F(z)]".

4.44: Cov(X +Y, X —Y) =0.
4.54: Cov(U,V) = 0%, and

2
puy = 7z .
C o VlogtoX)(og +oy)




