Math 262 1 2 November 2020

1. Let ®and ®have joint density "Qaftd @r T ® ® C.
1. What does™Q i tell you about the density of &, given that &

(a) Suppose you know that @
in AU(’_

o X=%  the
\{ 13 Untdrm oA %5752_.

’FYIX(V | @f % b Sey=2

L J
(b) S Z)se you know that @ @ . What is then the density of &3?
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(c) In part (b), you found the conditional density "Q; & w . How does this relate to the joint

density "Qafto and the marginal density "Q ¢ ? y
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(d) If & 1, then what is the probability that & p? - Z.¥<e1
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(e) What is the expected value ofddgiven that @ @ ?
R L 2
EOCTX =) = Dbl dy = [y tgy = 2 2]

Day32 Page 1






