
Sample Problems

Math 394



         O   E X⩾√Var [ X ] There is no relationship between expectation and variance









More Problems



−1<θ<0

⊗ θ>−1 Clearly, ∫0

1
(1+θ) xθ d x=1 in this case. Note that θ=−1 does not work either, because the 

“density” would turn out to be identically zero.

E X=∫−∞

+∞

x f X (x )d x= [ x R X ( x)]−∞

+∞
+∫−∞

+∞

RX (x)dx=0+∫−∞

+∞

R X ( x)dx
















	Sample Problems
	Math 394

	More Problems

