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Examiner: Xiangfeng Yang (013-285788). Things allowed: a calculator an English-Swedish dictionary.
Scores ratmg (BetygSgranser) 8-11 points giving rate 3; 11.5-14.5 points giving rate 4; 15-18 pomts giving rate o.
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Let X and Y be independent Exzp(1)-distributed random va.rla.bles ow that X /(X ﬁ’— { dX+Y a.re mdependent

and find their density|functions fx/(x+v)(v) and fxiy (v). - E(X >( 5. s = E\X ) ZF = !;—f—,,_— z—f i %
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2 (3 points)

Let Y be a Binomial random variable with a random parameter X as follows:

Y|X =z~ Bin(n,z), with X ~U(0,1). T]:ns can be also written as Y | X ~ Bin(n, X)]

Compute the expectation & Y and the covarlance Couv(X,Y) of X e
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Prove, with the aid of ‘suitable transforms, that if X ~ ~ Bin(n,p) and Y ~ Bin(m,p) are independent, then (ik ?Q’
X+Y ~ Bm(n+m D). = Xi.\( -’\/?)m(ruw\
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The ra.ndom variables X; Xg, .y Xn, X7,Y5,...,Y, are independent U(0, 1)- dlstrlbuted
(4.1) Find the density function fX( ,(z) of X (), where X () = max{X;, X, ..
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