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Problem 1: 
If the difference W   is formed, develop the probability density function for the    
random variable W  in terms of the statistically independent, probability densities of X and Y. 
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Problem 2: 
The random variables X and Y are statistically independent with exponential densities 
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Problem 3: 
The random variables X and Y are of discrete type, statistically independent, wih  
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Problem 4: 
Let be statistically independent Poisson random variables, each with its own 
mean .  Show that the sum  is alos a Poisson random variable with 
mean . 
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Problem 5: 
Gaussian random variables  and  , for which 1X 2X 21 =X , σ , 92
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