Vysledky priklada

Cviceni 6
(a) c=24
(b) fx(2) =122(1 — 2)%1{z € (0,1)} = fy(2), nejsou nezavislé
(c) PIX>Y)=1/2
(d) Cov(X,Y)=—Z, Var(X) = 5 = Var(Y)
() E(xy) =12
(f) frixWlr) = 1 =5 ]l{y € (0,1 —x)} pro x € (0,1). Pro = ¢ (0,1) nen{ podminénd
hustota deﬁnovana
(8) EY|X]=3(1-X)
() fy 501 =) fx(a)da = 2
(i) Var[Y | X] = £(1—X)?
(a) c=6/7
(b) fx(z) = %1’2]1(1 2)( )
fy(y) = Sy(2 —max {1, y}) o2 (y) = Syl (v) + 2y(2 — y) L2 ()
(c) E[Y | X = 2] = 2z pro z € (1,2), jinak nedefinovéno.
EY|X]=32X
(d) Evx®) =21 E[vXx3|x]=2x"
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PX+Y<1)=1

E[Y | X]=X
Var[Y | X ] = X?
Var (V) = 23

(a)
(b)
(¢) fx.(z) =n(l— Fx(2))" ' fx(2), fx+(z) = n(Fx(2))" " fx (2)
(d)

a) P(X =k) = We_p)‘, tedy X mad Poissonovo rozdéleni s parametrem p.
k!
(b) Pro Poissonovo rozdéleni plati EX = pA.
1-pA"F -
() PIN =n|X =k] =122 (op,



