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1. '(X, Y )�Ð)p.d.f.
f(x, y) = 2x, 0 ≤ x, y ≤ 1��O

(i) P (X2 < Y < X);

(ii) fY |X(y|x);

(iii) Var(Y |X);

(iv) E(etY ), ¬��D3�tÝP��

2. 'X, Y�Ð)p.d.f.
f(x, y) = ye−xy−y, x, y > 0�

(i) �l�X�YÎÍ}ñ;

(ii) �OE(Y |x)CVar(Y |x);

(iii) �OP (XY > 1);

(iv) �®E(X)ÎÍD3;

(v) �OVar(Y )�

3. ' log XbN (µ, σ2)5µ, µ ∈ R, σ > 0��O

(i) X�p.d.f.;

(ii) E(Xk), k ≥ 1�


