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Lok & ~ wmiform{B, 1), Fiad lrunsfermation ¥ = gla) such thes ¥ = g(IF) has

expcnendial digtribution with sdf f{y) = 8~ for y > 0,0 = 0.

Lot X and ¥ have the joint paf f{z,y) = de=¥=t¥ z = 0,y > 0. Find the pdf
of X/(X + ¥).

Suppose thal X aad ¥ have the jeint odf iz, y)seny, 052 Sy =1
(2] Find £ 50 that fe, 5} 82 a joind padi |

(b} Find the comditional pdf f{p]s).

[¢] Pimd E{¥).

Ect A, &5,. .. be independent Bernoolli random variables, X « Bernoulfi(p)],
and 1ot P, = 15t & fap =g = asa = oo And the lmiliog distaihuation

of b

{Crenzider o candom sample of size n {rom a Pedzeon digtribetion, X; ~ Possom(pg).
[a) Tind the reaximum kelibood estimator (MLE) of & = 2=,

(L} Eind the Vi VOE of £.

Consider tndepeodent randem samples from fwe caponeniiid distributions, X, ~
azpomandzalll] and ¥ ~ expomeniicl(fe), s = Lo w7 = Lae., e

{a} Derive & 100[1 — 0]% confidenca inbervad for dg /8.

{h) Degive tlic groeralized Likelihood radic (GLIL) tesi of By i = #; versus
28, &0,




