Math 381 Probability and Statistics Review for Test 2 Morrow, Spring 2008

The following tables will be provided: Table A.3 and Table A.24.

1. The joint probability m. o }’unctlon f(x,y) of a pair (X,Y) of random variables is given: \.F(x y) .
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Compute (i) E(X), (ii) E(Y), (iii) E(X +Y), (iv) E(XY), and [v) Cov(X,Y).
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2. Let X and Y be random variables with joint density function
dzy, 0<zr<landO<y<1l
f(z,y) = ¥ , ¥
0, elsewhere

Find the (a) mean of the product Z := XY, and (b) variance of the product Z := XVY.
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