1. Let X and Y be discrete random variables with joint PMF p(z,y) given by
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p((): 0) = p(O, 1) = p(17 1) = p(17 2) -

(a) Find the conditional expectation E[X|Y = 1].
(b) Find the covariance Cov(X,Y).
(c¢) Are they independent?
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5. Let X ~ Exp(2). {
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(b) Let h(z) be a function defined by
<
h(z) = {1, <1
z, T>1 1
Compute the expectation E[h(X)].

!
(c) Compute the expectation E[max{X, X?}].
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19. Let X ~ N(0,4) and W = X?2. Find the PDF of W.
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26. Let X and Y have the joint PDF 2
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and 0 otherwise. Find P(X > Y). /\>
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(b) Find the least square regression line. _
24. Let X and Y b@andom variables with join x,y) @for (,

S={(z,y):0<z<2z<y<z+2

Find P((x),Py|X(yy1), E[Y|X = 1], and PY_@
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