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Math 580 Quiz 3 Spring 2012 Name_ ___________________
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1) Let the discrete random variable X have a probability mass function given by the
table above. a) Find the pmf of Y = X2,
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b) Find the moment generating function mgf of Y.
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}7 2) Suppose that X is a random variable with pdf
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where z > 0 and y > 0. Find the pdf of Y = X2. Do not forget the support ).
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3) Suppose that X; and X, have joint pdf
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Ix1,%, (21, 22) = 2(1 — 21)
for 0 < 1 <1 and 0 < x5 < 1. Consider the transformation Y1=X;and Y = X3 X,.

a) Are X; and X, independent? Explain briefly.
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b) Find the Jacobian J for the transformation. o - /
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_ﬁ c) Find the joint pdf f(y1,y2) of ¥ and Y;. Include the support.
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d) Are Y; and Y, independent? Explain brleﬂy. he
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