
Homework 3: Solutions
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The next one is true by definition.
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Chapter 3, Problem 5. If

�
and

I
are independent then
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On the other hand, suppose that (1) holds. Then�����zO{hptI|z~}>	=� ������ �^ ��� ` ���p�EF	��K����:� �^ ��� ` � ��
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and hence,
�

and
I

are independent.

Chapter 3, Problem 7. Note that � ����� �'ptI���@	�
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.

Chapter 3, Problem 10. Fix
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and
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and let
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Thus,
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Chapter 3, Problem 12. Let
�32 p54 	
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�
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I

. Then
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Also, + � Z :
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	Nb<� � Z :

;
& ���
	Nb<� Z 7

8
,��kEL	cb8E��

(2)

So
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by (2).

Chapter 3, Problem 13.
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Differentiate to get
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Let
�v�6� � \ ���i	

where
� 476 ��� (!��% � � & p�+2	
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that
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Chapter 3, Problem 20. Let
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. Then
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. For
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, let
{��
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For
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, let

{��
be the triangle with corners at
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.
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and ` ����8	��H+n���L�
Thus, ` ��8	���� +�49� � +h��� � &+ � � & �
�!�,+R�

Now let � ����(LI
and note that
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. For
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, let
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� & p & 	 p2� & p�+2	 p-��� p:+2	
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For
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, let
{ 


be the triangle with corners
� & p & 	 p-�N+<p & 	 p2�1+<p�+2( � 	
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Chapter 3, Problem 18.

(a) .84

(b) .89

(c) 9.58

(d) .37
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This is equal to
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