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1. Problem 1.1
2. Problem 1.4
3. Problem 1.5
4. The standard bivariate Gaussian density is given by
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It is not difficult to verify that

}, where —1<p<1

fx(x) = \/12—7T€w22
fr(y) = \/%ey’;

and cov(X,Y) = E(XY) = p. The parameter p is called the correlation coefficient.
Specialize the results of Problem 1.5 to this case to determine E(X|Y) and the condi-
tional covariance E[(X — E(X[Y))?|Y].



