Math 480 Quiz 6 fall 2018 Name

1) Suppose that the joint pmf of ¥; and Y3 is given by the table below.

Y2
p(y1,92) . 0 1
0] 0 12| V%
Y1 111/2 0 /2
\5/7 \/
a) Are Y; and Y, .il’ldependent? Explain.

: . L nags
b) Find the marginal probability finction py, (y;) for Ys.

c) E(Y1) = BE(Ys) = 0.5. Find Cov(Y4, Ya).

2) Suppose that the moment generating function (mgf) of a random variable Y is

_ log(1 — 0ét)
9(t) = log(1 — )

for t < —log(#) where § > 0 is a known constant. Using the mgf ¢(t), find ¢/(t) and
E(Y). Note that the denominator is a constant.



Suppose that the joint pdf of the random variables Y; and Y5 is given by

f(yl, yz) = 6y%y2

if0<yi <land 0<y, <1, and f(y1,72) = 0, otherwise.
a) Are Y; and Y, independent? Explain.

b) Find the marginal pdf of Y;. Include the support.

c¢) Find E(Y7).

d) Find Cov(Y1,Y3).



