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連續型隨機變數的例子 
 

Ex 1(例 1.4)  21, XX  are independent (random sample) from the pdf 
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 21,YY  with joint pdf    
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  Ex 2(例 1.6)  

1.  Find the marginal pdf of  2Y
2.  Find  21 yyf  
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The marginal pdf of 2y  is       1
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YX ,  with joint pdf  
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∴ The pdf of  is Z    
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Ex 4(例 1.22)   21, XX  are random sample from the pdf  
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The joint pdf of  21, XX  is  
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The pdf of Y is     2
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Ex 5(例 1.30)  假設 X,Y joint pdf 如下： 
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1. Find marginal pdf of X,Y. 

2. Find    YEXE ,  

3. Find      YXCovYVarXVar ,,,  
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The marginal pdf of Y is  
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3.         dxexdxxfxXE x 
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Ex 6(例 3.18)   r.v. Y,  with joint pdf   
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