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0.1: Compute the moments using probability density functions of multiple random
1 T

-ompute the probability density functions of multiple random variables using

formation techniques.
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the ndf f(x) = - e 1*l, find the Moment Generating Function of X. | wlilal
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Using the MGF, find the mean and variance of X. | | |

Q. No

I
f the ioint density function of two random variables X and Y is | ] bl
fer(x,y) =3xe *0%3); x2>0andy=0 | | |

' |

Determine the marginal density functions fy (x) and fy(y), the conditional
density functions fx(x|¥ = ¥). |
Find the range of X, for which the conditional density is a valid density | |

function? | ‘

Are the random variables statistically independent? | b silte 4 |
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Let X and Y be two discrete random variables with probability mass | '|
function as \
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Define a new random variableZ = X +Y | i

Find the probability mass function of Z, If X and Y are stutistically\ | \
independent | |l \
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4. | The joint CDF of X and Y is given by ny(:!. y) =1 —¢ x)(l B 0 e
| lx <o and 0 <y < ™. Pl e B

Find the joint density function of Uand V, if U = —2— L and V=Y

5. | Two random variables X and ¥ have means 1 and 2, respectively, and |
| variances 4 and 1, respectively. Their correlation coefficient is 0.4. New
| random variables W and V are definedasV = —X + 2Y; W = X + 3Y.

100~y b

| Find (a) means (b) variances and (c) correlation coefficient of V and W.
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