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and also we bave - Var(xiy) = € (x*IY)- (€t

Q1. The joint PDF of X and Y is given by f(x,y) = 2m+6)x"y; 0 <y <x <1
Find Var(Y?|X = x).
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Q2.If Z is a standard normal r.v.and if Y is defined by Y = a + bZ + cZ?, then find
p(x,y).

Q3. Let My(t)=e%¢"*"2 and My(t) = (% et+ %)10. If X and Y are independent, find E(XY).



Limit Theorems

X 7/er central Limit theorem (cLT)
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In otker words, as n gets larger the rv Y, which is
delined based on X;s , wowld hawe Standard norma(
distribation.

Q4. Let X1,X2,...,X20 be independent Poisson R.V.s with mean 1 and variance 1.
Use CLT theorem to approximate P{ Y%, Xi > 15}
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Sticky Note
To have precise approximation.
But if for example n=20, we can again use this formula.


