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1. For DFs F, Fy, F5 show that: 1 — > [1 — F;(z;)] < F(21,22) < min F;(z;), for all real numbers x1, o if
and only if F;’s are marginal DFs of F.

2. Show that the function: f(z) = 1e~I*l, — oo < 2 < 0o is a pdf. Also find the DF associated with f(x)
and P(X > 2).

3. For the bivariate Cauchy RV (X,Y) with PDF: f(z,y) = W, z,y € R, ¢ > 0. Find the

marginal PDFs of X and Y. Find the conditional PDF of Y| X = z.




