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Reading: Chapters 2, 3, and 4 in S & W. Again, this should mainly be review.

Problem 2.1

Let X have pdf

f
X
(x) = αe−αxu(x)

Find the pdf for (a) Y = eX (b) Y = 2X + 3.

Problem 2.2

Work problem 3.7 in Stark & Woods.

Problem 2.3

Work problem 3.10 in Stark & Woods.

Problem 2.4

Work problem 3.17 in Stark & Woods with X : U(−2, 0) and Y : (0, 4)

Problem 2.5

Work problem 3.22 in Stark & Woods.


