1 x 1 3 A
1:/da:/ dyA(z +y) :A/ dx—x2:5:>A:2

0
1 1
s+1 s+2

mys = BX"Y”] _/ dx/ dyz"y*2(x+y) = 2/ dpa" 2 (—— )=

2(2s +3)
(r+s+3)(s+1)(s+2)
(b) mx = Mo = 3/4, my = Moy, = 5/12, E[XQ] = Maop = 3/5, E[YQ]
mos = 7/30, E[XY] = myi1 = 1/3, 0% = 3/5 — (3/4)* = 3/80, 0%
7/30 — (5/12)? = 43/720, C[X,Y] = 1/3 — (3/4)(5/12) = 1/48,
CXY] 1/48 5

PXy =
0x0y ,/3/80\/43/720 v129

(c) clz) = E[Y|2] = [Z yf(ylz)dy. f(z) =[5 2(z +y)dy = 32° six € [0,1],
flylz) = flay) _ 2@ty) o y €0, x].

(@) 32
v 2Arty), 5
= ————dy = —x.
c(x) /0 Y=gz Ay = 5@

2. Definim Z = X,, ;1 — X7 — Xo + -+ — X,,. Aix{, volem P(Z > 0) =1— F(0). Z
és normal amb parametres my = E[XnH] E[X,|-E[Xy]+ - —E[X,]=1-n
0y = Ug(nﬂ + 0%, + 0%, + -+ 0%, = (n+1)2. Llavors

1 0—-(1-mn), 1 n—1

P(Z>0)=1- (1 +erf(\/§ o 1))) = 501 —erf(5 =)

=0.44

3. (a)
PY>X)=1-PY <X)=1- [ da [ dyfx(@)fr(y)
—1- [ dafx(@)Rr(a) = 1 - BIF(X))
(b)
1=PY >X)+P(X <Y)=1-E[Fy(X)]+1— E[Fx(Y)]
— E[Fy(X)| + E[Fx(Y)] =1 = E[Z] = 1
(c) Z=X-Y =X+ (-Y). Llavors f; = fx * fy. Com f y(y) = fy(—y)

9= [ @it -2).

Si X 1Y sén identiques, fz(—z) = fz(2). Per z >0
fZ(Z) _ / /\e—)\:r/\e—)\(:r—z) _ %6_/\'2.

Aixi, fz(z) = 3e M, z € R.



