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1. Suppose X and X, have a bivariate normal distribution with p, =1, p, =2, f =9,

vl =4 aad correction coefficient p,.Let Y =X, +X, and W =X, -X, “"’

a) Find the joint distribution of Y and W .
b) If p,, =0.5, what is the conditional distribution of X, given X, =97
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3. Let X and Y be continuous random var%ables with joint probability density function given by
Cf(x VI=24xv,if 0<x, O0<y, xsy<l,and zero otherwise.

a) Find P{Y > 2X].
b} Find the marginal probabmty density functmn of X.

4.Let X,,X,,.., X, bearandom sampls rou « iiormal distribuuon, A, ~ N, vy,
a) Find fhf-‘ mﬂmmum likelihond estimator 9 nf A
b) Is the maximum likelihood €stimator 6 an unblased estimator of 62
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6. Consider L zﬂsrrmsmn model with zero intercept, Y, =X, +¢; , for which all classical

- assumptic 18 h - 1. Find the best linear unbiased estimator of B for B and variance of B
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9, A nonnepative integer-valued random variable X has a cumulative distribution function of the

¢
X+l d
form F(x)=1 --[é—) for x=0,1,2,3,........ and zero if x<0.

a) Find the probability density function of X.
b) Find P[10 < X £ 20].
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