
Math 262 τ 2 November 2020

Let ὢand ὣhave joint density Ὢὼȟώ ựfor π ὼ ώ ς.1.

(b) Suppose you know that ὢ ὼ. What is then the density of ὣ?

(c) In part (b), you found the conditional density Ὢȿ ώ᷄᷄ ὼ . How does this relate to the joint 

density Ὢὼȟώ and the marginal density Ὢ ὼ?

(d) If ὢ ự, then what is the probability that ὣ ρ?

(e) What is the expected value of ὣgiven that ὢ ὼ?

(a) Suppose you know that ὢ ự. What does Ὢựȟώ tell you about the density of ὣ, given that ὢ ự?
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