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Yarmouk University                                              STAT 211                            Date: 27/3/2007                               

Statistics Department                                           First Exam                         Duration: One Hour

Student Name:                                                                   Student Number:                                 

QUESTION 1 (4 Points) 

Let X and Y have the joint probability density function given by
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1) Find the conditional density function of Y given X = x.

2) Calculate
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QUESTION 2 (4 Points)

Assume that
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and 
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 are two random variables with:
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1) Calculate
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2) Calculate the correlation coefficient
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between X and Y.
QUESTION 3 (8 Points)

Let X and Y be two discrete random variables with the following joint probability function


[image: image11.wmf]ç

ç

ç

è

æ

=

-

-

=

+

=

otherwise

y

x

y

x

y

x

p

,

0

2

,

1

,

2

,

1

,

3

,

21

|

|

)

,

(


1) Find the marginal probability function of Y.

2) Find the conditional density function of X given Y = 2.

3) Find
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4) Are X and Y independent? Why?
QUESTION 4 (4 Points)

Let X and Y have the joint probability density function given by
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Find 
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QUESTION 5 (4 Points)

Four balls, numbered 1,2,3 and 4, are placed in an urn. Two balls are randomly selected from the urn without replacement, and their numbers noted. Define the random variable X to be the largest of the sampled numbers and the random variable Y to be the sum of the two sampled numbers. 

Find the joint probability function for X and Y. 
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