SNS COLLEGE OF TECHNOLOGY

(An Autonomous Institution)

DEPARTMENT OF MATHEMATICS

. ar

oK - —_
osformation of two. dimensional Tandom Variable

. i .t
.M,«,US)CQP" © Find +he Jo?nf: densifj/ &unct'ion 05 (x.,Y) ’E I

1S not 3iven.
SL’QE&: Congider +he new random vaviables U & v Oﬂd
from this find x and Y.
: X ox
Find |7/ = 3‘1, =
2y 24
Du 9V
Step3 : Find the pdf of (uv) -
e = x4) 1T/
fe,vcw(u,v) %XY( y) .
) using

5'521:”!’ Find the Values 051 "Cu (u) and 'FV (v 3y
+the method OE —Finding the mavj}nql densities .

i i s OF v
Stefg_- C'J"a”\?e the domain Values N term g y

usinﬂ the 3}‘.’2"1 yelation .

PRoBLEMS
e AL A

0 IE x and Y ave independent random variables having

denSity ﬁLUICHOI’IS .
207 x>0 3¢ j{/ J=e
F(x) = g ) ~and 9Cy) = o
5 & 0 7 H
3 X<£0

Find the den.sftj “Ffunction OE' their Sum U = x+VY

Solution ¢

e

Scanned by CamScanner




= S
=
SIS TIT T

SNS COLLEGE OF TECHNOLOGY

(An Autonomous Institution)

Solation :

Propiems
NN Pt

(_n Find the coefficient of covrelation between industial

Production and export usinf] the —fvllowmj data :

et i o . 5 Y e

— — ™ i .
IT)gduCUO"(,\ Ly | 56 7 5871‘ 75_(7””

Sslution :
(R

Iy o e |
55 35 ‘ 1985 Joas | 1235
bt | 38 2128 3136 Dy
58 3F 2146 3364 1369
59 | 29 230! 3481 1581
6o | Jry 2640 3boo 1936
bo 43 2580 3boo 18 49
b2 | Jy | 2728 B8}y 193 6
Jip | 280 16448 R 4oLo 1280
Cov(x,y) = E(xXY)—E(x) ELY)

b}

ZXY _ Sy sy

n 2] n

= 16byh® _ xio . 280

—

7 = =







