B BB AR G518 /8
HH3:2014.10.16 BEf:5:30 #=E:SA214
— EZEBERTEHM. FE O EEFAINERE , NEESIAZEERHE,

Z.EEMNNAREECSH , TLSMBEENFER,

[EEN

. Let X be a U(0,1) random variable. Let Y=X?, find the p.d.f. of Y.

2. Let X have the uniform pdf f, (x) =1, —% <X <%. Find the pdf of Y =tan X.
T

w

If X has normal distribution N ( y7 az), please derive the distribution of Y =aX +b.

4. Show that X~ Bernoulli(p) if and only if E(X " )=p, n=1,2,...

5. Let X be a random variable such that E(X-b) # exists for all real b. Please show
that E(X-b) # is a minimum when b=E(X).
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