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1. A chest has three draws. The first contains two gold coins, the second
contains a gold and a silver coin, and the third has two silver coins. A
draw s chosen at randorm Lhen from it a coin is chosen at random. What
is tne prababiity that the coin still remaining in the chosen draw s gold,

given that the coin chiosen is silver? (10 points)

2. Let {X,} be a sequence of independent random variahles such that
P(Xo=1) = P(X. = —1) = % Vo,
Let &, = 300, X;. Show that

YOP(S, =0) = . (10 pointa}

nx=]
3. Let X be a Poisson random vayiable; ie.,

E_—..:'n‘lﬂ
FiX=n]= ot n=0,1,23.--,0=}X<0o0

Find (a) ¢(t) = E(#*), e B,
{h} mit) = E(e*), te 8.
©) FO=BE®), i= v, te R

Aze these functions analytic is 17 (15 points)

4. Let X and ¥ be iwe independent standard nozmal rendom variables.

Find the density function of X/¥. (10 points)

5. Let Xy, X3, A5 be three independent standard normal random variables
and let ¥] = X, 4 X, ¥a= X0+ X Find the joint density funetion of
Yy and Y3, {15 points)
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_ﬁ.. Let €,,@8;, -+, 0, be n independent random variables, each uniformly
distributed over [0,2m). Let 5, = 3. exp(i®;), ¢+ = +/—1. Find
E(|5%*). {10 points)




