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quiz # 2

Exercise 1 (6 points) Let X be a random a random variable with pdf

) 1/3 —~L <L <
f(x)_{ Lig+l) 1l<z<?2

a. Find the cdf of X
b. Find P(X < —1/2), and P(-1/4 < X < 3/2)
c. Find Mx(s), the moment generating function of X

d. Find E(X) and Var(X)

Exercise 2 (5 points) Let X be a random variable with uniform distribution on (0, 1), i.e. the

pdf of X is
flzy=1 0zl

Let Y = —2In X. Find the cdf of Y, and use it to deduce the pdf of Y.
Exercise 3 (4 points) Let X and Y be two random variables with joint pdf
k
f(.’l,‘,y)=§ :1;>0,y>0,y>:c,y<1/27

a. Find the value of k&

b. Find the marginal distributions of X and Y. Are they independent?

Exercise 4 (bonus: 3 points) Let X ~ N(1,3) and Y ~ N (1,4) be two independent normal
distributions. What’s the distribution of X —Y ? '



