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Due 10/ 18

Recall we defined the following in class on Tuesday 10/ 16:
let X and Y be two randomvariables with joint density f(x,y),
and let x be any real nunber. The conditional density of
Y given X=x is defined to be

frix(ylz) = ?f{g?)) (1)
where fx(x) is the marginal density
@) = [ o) dy @
Exercise. Suppose
2r2-2—-vy), 0<z<land 0<y<1
f(z,y) = { - ©)
0, ot herw se

Find (a) the marginal density fy(y); (b) the conditional density
of X given that Y =1/2; and (c) the conditional density
of X giventhat Y=y for all ye€(0,1) .

Answer s:
(a) fr(y)=2(G-1)
(b) fxy(z|1/2) = 65‘”(??5//22—96)

(c) fxy(zly) = fi:v(j:igy—y)

Problem. Suppose the joint density of X and Y is

e VeV /y, 0<z<oo and 0 <y < oo

flz,y) = _ 4
0, ot herw se

Find (a) the conditional density of X given that Y=y, and
(b) P(X>1Y=y) for all y>0.



