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SOLUCIONES HOJA DE PROBLEMAS 4 
 
1. a) c=1/210 
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d) P(3<X<4,Y>2)=3/20 
e) P(X>3)=23/28 
f) P(X+Y>4)=33/35 
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h) No son independientes 
 
2. b) CXY=pq(q-p) 

c) CXY=0  
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  X, Z son independientes 
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4. a) X v.a. uniforme en [0,T]  fX(x)=1/T para 0<x<T 
    fY(y|x) uniforme en [0,T-x]  fY(y|x)=1/(T-x) para 0<y<T-x 
 fXY(x,y)=fX(x)fY(y|x) 
b) E[XY]=T2/12 
    E[X]=T/2 
    FY(y)=ln(T/y)/T para 0<y<T  E[Y]=T/4 

E[XY]E[X]E[Y]  X e Y están correladas 
c) P(Y<x)=ln(2) 
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b) E[XY]=0 

c) 
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E[X]=1/2, E[Y]=0, E[XY]=0  E[XY]=E[X]E[Y]  X, Y incorreladas 
 
6. a) k=2/ 
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    fXY(xy)fX(x)fY(y)  X, Y no son independientes 
c) E[XY]=0 
    P(0.5<x2+y2<1)=1/2 

 


