Statistics 581, Problem Set 1, Solutions
Wellner; 10/1,/2008

1. Let X and Y be iid. Uniform(0,1) random variables Define U =
X-Y,V=max(X,Y)=XAY.

(i) What is the range of (U,V)?

(ii) Find the joint density function fy v (u,v) of the pair (U, V). Are
U and V independent?

Solution: (i) The range of (X,Y) is
A={(z,y):0<z <1, 0<y<1}. Therange of (U, V) is

B = {(u,v): =1 <u<1,0<v<u+1}U{(u,v): 0<u<1,0<v<1-—u}.
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Figure 1: Figure 1: Range of U, V).

(i) First solution - via Jacobians: The transformation (X,Y) — (U, V)
is 1-1 and onto from A to B. On the set z < y, its inverse is given
by X =V, Y =V — U, on the set x > y, its inverse is given by
X =U+V,Y = V. These mappings are continuously differentiable
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on B* = B\ {(u,v) : v =u} = B\ anull set. On B* the Jacobian of
the transformations are

0 1 . 11 .
de‘c(_1 1)—1 if v <y, det(o 1)—1 if x >y.

(0.1)
Thus by the usual transformation of densities formula, the joint density
of (U, V) is obtained from fx y(z,y) = 1p1(x)1,1(y) as follows:

d(z,y)
fU,V(u: U) = fX,Y(x(ua U): y(ua U))‘ det a(u’ U) ‘1[x(u,v)<y(u,v)]

d(z,y)
+ fX,Y(I(uy U), y(ua U))| det M|1[x(u,v)>y(u,v)]

(Lo, () Lo,1 (v — w) - 1+ Loy (u +v) 1oy (v) - 1)

= 1p(u,v).

Thus the joint density of (U, V') is uniform on B. The random variables
U and V are clearly not independent since the range of (U, V') is not a
product set in R?; moreover, the joint density of (U, V') does not factor
into the product of its marginal densities. [The marginal densities are
given by

B et ldo=u+1, we[-1,0]
1= [ tuorao={ Kot ezt welot

and
1—-v
fv(v) = /vav(u,v)du = / du = (2—2v)1j01)(v) = 2(1—=v)1 1 (v).]
v—1
Second solution by direction calculation of the joint distribution func-
tion: Note that we can write, for u > 0,
PU <u,V >v)

= PX-Y<u,XAY>v)=PX-Y <u,X>vY >v)

B (1—v)2=(1/2)1 - (v+u))? ifu>0,

T (1/2) (1 = (v +u))? if u<0.

(This is easy by pictures!) Computing (9?/0udv)P(U < u,V < v) on
each of these pieces separately again yields fy v (u,v) = 15(u,v). Also
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note that the marginal distribution functions of U and V are given
by Fy(u) = (1/2)(u + 1)*11,0)(u) + {1 — (1/2)(1 — u)*}1jo,1y(u) on
—1<u<land Fy(v)=(1—v)*for 0 <v < 1.

. Lehmann & Casella, TPE, problem 5.33, page 69, (a) and (b).

(c) Find the papers by Morris (1982, 1983b). In what sense do the
the normal, binomial, Poisson, gamma, and negative binomial families
have “quadratic variance functions”?

Solution: (a) Since Y ~ Beta((1/2) +60/7,1/2 —0/7),
iy 0) = o/ 1/2(1 = )02

for |§| < w/2 where Cy = T'(1)/['(1/2 + 6/7)I'(1/2 — §/7)]. Thus
X =7 1log(Y/(1 —Y)) has distribution function

1

Py(X <z) = Pg(;logl_ygx)
— P < T
Ty =)
eﬂ'm
= Y e/ e = B (T5i0).

Thus the density fx(-;6) of X is given by

e d e
fx(l',e) = fY (m’e) ) % (1+eﬂx)

_ C e 0/m—1/2 1 —0/m—1/2 Te™ e e
- 0 1 + e 1+ em= 1+ e (1 + 67rac)2

09 6(0—7r/2)x . e
(1_‘_e7rx)71 (1+€ﬂx)2

me
= 0—m/2
Coespl(0 —m/2)r) 7o
w/2
= 7(Cy exp(é’x)l e

Agexp(fz)h(x) = exp(fz — B(0))h(z)

where Ay = n/(I(1/2 + 0/m)T'(1/2 — /7)), B(#) = —log Ay, and
h(z) = e™/2/(1 + e™). Here is a plot of these densities for § =

0, (1/5)(m/2), (2/5)(7/2), (3/5)(7/2), (4/5)(7/2), (9/10)(7/2)
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Figure 2: Figure 2: The densities fx(z;0), 6 € {(j/5)(7/2),j =0,...,4} U
{(9/10)(7/2)}. ).

(b) To find the mean function of this family we first use the duplication

formula for the Gamma function, I'(2)['(1 —z) = «/sin(7z) to find that

™ ™

sin(m(1/2 +6/7)) - cos(6)

ra/2+60/mr1/2—-0/m)=

to find that A(0) = cos(f) and hence that B(0) = —log(cos(#)). Then

we compute

sin(6
cos(f)
Varg(X) = B"(0) =1+ (tan(0))* = 1 + p*.

~—

Ey(X) = B'(6) =

= tan(f) = p,

(c) Poisson: For the Poisson(\) distributions, p(z;\) = e *\?/x! =
exp(zlog A — \)/z! = exp(fz — B(#))h(x) with 0 = log\, B(f) = €,
and h(x) = 1/z!, so E\(X) = X = Vary(X), and we see that the vari-
ance is a linear function of X.

Binomial: For the Binomial(n,p) family, p(x;p) = exp(zlog(p/(1 —
p)) + nlog(l — p))h(z) with h(z) = (), and E,(X) = np = p,
Var,(X) =np(l —p) = p— u?/n.

Negative-binomial: For the Negative binomial(r, p) distributions, p(x; p) =
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exp(xzlogp + rlog(l — p))h(x) with h(zx) = I'(z + r)/(I'(r)x!), and
E,(X) =rp/(1 —p) = p while Vary,(X) =rp/(1 —p)*> = u+ p?/r.
Gamma: (Here I will use notation more consistent with my Section 1.1
and (1.1.19).) For the Gamma(r, A1) family, p(z; \) = exp(z(—\) +
rlog \)h(z) with h(z) = 2", Here E\(X) = r/\ = pwhile Vary(X) =
T/t = p?)r.

Normal: For the N (), 0?) family (with o2 fixed), p(z; 1) = exp(x(\/0?)—
A\2/(20%))h(z) with h(z) = exp(—2?/(20?%)). Here Ex(X) = A = p and
Vary(X) = 0%, a constant function in the mean p = A, and hence
trivially quadratic.

Notes: For an interesting use of these exponential families in the study
of the rates of convergence of some Gibbs sampling schemes, see the
following recent article:

Diaconis, P., Khare, K., and Saloff-Coste, L. (2008). Gibbs
sampling, exponential families, and orthogonal polynomials.
Statistical Science 23, 151 - 178.

. Lehmann and Casella, TPE, problem 3.8, page 64 (with W = 1;x<y)).
Now do the problem for X with distribution function F' independent
of Y with distribution function GG. Does the independence of Z and W
hold in general?

Solution: (b) In general, for X ~ F, Y ~ @, with X and Y indepen-
dent,

P(Z<zW=1) = PX<zX<Y)=EP(X<2X<Y|X)
E{I{X < z}P(X <Y[X)} = E{I{X < 2}(1 - G(X-))}

- /[ (1= Gl )ar(e),

and

P(Z<zW=0) = PY<2X>Y)=EP(Y<zX>Y|Y)
= B{{Y <z}P(X > YY)} = E{{Y < 2}(1 - F(Y))}

- /[ (1= F)iG)



Thus
P(Z<z)=1-P(Z>z2)=1-P(X >2,Y >2)=1-(1-F(2)(1-G(z)),

while P(W = 1) = [, ,(1 = G(z—))dF(z). Thus Z and W are not
independent in general. Notes: The random variables Z and W arise
naturally in biostatistics via random censoring (from the right) where
X represents a survival time of interest and Y is a censoring time. Then
these formulas give the distribution of the data (Z, W) in terms of the
distribution function F' of interest and the distribution function G of
the censoring variable Y. We will see these later when we consider the

non-parametric MLE (or Kaplan-Meier estimator) of F' in this setting.
(a) When X ~ Exp(A) and Y ~ Exp(u),

P(Z<zW=1) = /OZ exp(—px) X exp(—Az)dx = /\/OZ exp(—(A + p)z)dx
= e )

and

P(Z<2,W=0) = /0 exp(—Ay)u exp(—py)dy = M/OZ exp(—(A+ p)y)dy

= Aj‘_—ﬂ(l — exp(—(A + 11)2)).

In this (very special) case,
P(Z<z2)=P(Z<z,W=1+P(Z<2,W=0)=1—exp(—(A+u)z)
while P(W =1) = A/(A+p) =1 —P(W = 0), so Z and W are

independent.

. Suppose that X ~ Uniform(0,1) and ¥ = (1 — X?)~!. Find the
joint distribution function F(x,y) = Fxy(z,y) of (X,Y). Does the
pair (X,Y) have a joint density function (with respect to Lebesgue
measure)?

Solution: Here, for 0 <z <1, y > 1, we compute
Fr,y) = P(X<2,Y <y)=PX <z (1-X")"<y)
= PX<z, 1-X*>1/y)=P(X <z, 1-1/y> X?
= PX <z X< V1-1/y)=xzA\1-1/y.



This distribution is concentrated (or puts all its mass) on the set C' =
{(z,(1 = 2% : 0 <z < 1} in the positive orthant. This set has
P(C) =1, but A(C') = 0 where A is two-dimensional Lebesgue measure
on R?. Thus F is singular with respect to A and it does not have a
density f.

. Ferguson, ACILST, #1, page 6.

Solution: (a) Since I'(1 4+ 1/n) = (1/n)I'(1/n), T'(1/n) = nI'(1 +
1/n) ~ n (noting that I'(1) = 0! = 1). Similarly, I'(1 + 2/n) =
(2/n)T'(2/n), and hence I'(2/n) = (n/2)['(1 4+ 2/n) ~ n/2. Thus the
Beta(1/n,1/n) densities are

I
fn(l') _ F((f//;L))Qxl/nl(l . x)l/nfll(oyl)(:p)
~ %l‘_l(l — .T)_l]_(071)(l')
— 0 as n—0

for any fixed x € (0,1). Thus for each fixed ¢ > 0, P(e < X,, <
1 —¢€) — 0 and, by symmetry, P(X,, <€) = P(X, >1—¢) — 1/2.
Thus X,, —4 X with X ~ Bern(1/2).

(b) When X,, ~ Beta(a/n, 5/n), then the same sort of computation as
n (a) yields

L+ (o + B)/n) /(e + B)/n) o/n=1(] _ g)0/n-1

) = R afm)fla/m)T 1 B/n)/ (B Dol
of —11 _ )t
T TR

so P(e < X,, <1—¢€) — 0 for every 0 < € < 1/2 as before. But now

P(X, <1) = /fn

~ n(a+ﬁ)/0 g1 = y) Py
< n(a+ﬁ fox a/n— 1dy(1 _x)ﬁ/n 1 af_g a/n(l _ l.)ﬂ/nfl

a/n—1 — a/n

2 n(aJrﬁ fO / dy —33' /



For x arbitrarily close to zero the upper and lower bounds become
equal (in the limit) and the common value is 5/(a + ). Combined
with P(e < X,, < 1—¢€) — 0, this implies that P(X,, < z) — 8/(a+[)
for 0 < z < 1, and hence X,, —4 Bernoulli(a/(a+ f3)). [Note the slight
difference with Ferguson’s solution at this point; see ACILST page 172,
line -7.]

. (a) Lehmann and Casella, TPE, problem 1.4, page 62.
(b) Lehmann and Casella, TPE, problem 1.10, page 62.
Solution:

(a) (a’) Now

X+Y

1
o =Var(X) < Var ( ) = 1(02 + 7%+ 2p0T)

if and only if

§02 — p_TU — T_2 <0
4 2 4
If we view p and 7 as fixed, then the quadratic equation
3 pT 72
ZO-(Q) — ?0'0 — Z =0

has solutions

L pT/2EPTRIATABN(TA)  pr | [pPr2 AP
v 2(3/4) G5

since o > 0, only the solution with + is relevant, and we conclude that
the desired inequality holds if

272 T2
A
9 3

o<of = % +
(b’) Define
V(a) =Var(aX + (1 —a)Y) =a?0® + (1 — a)*m* + 2a(1 — a)poT.
Then

V'(a) = 2a0® — 2(1 — )7 + 2(1 — 2a)poT =0
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if
72 — poT

o= )
o2+ 12— 2poT

Note that this corresponds to a minimum of the function V since p <1
implies that

V"(a) = 2(c* + 7% — 2poT) > 2(0 — 7)* > 0.

and hence the value of o minimizing V' is negative if 7 < po.
(b) First note that that H(a) is minimized by any value of a, say amin,
satisfying

n
This follows by noting that
H(a) = H(amin) + (h(Gmin) — h(a))?.

Since we have assumned that h is (strictly) monotone, it follows easily

that
1 n
min:hil — h i .
o= (33200

When h(z) = z,
! i( ) = the arithmeti
Amin = — x;) = the arithmetic mean .
"

When h(x) =1/z,

= the harmonic mean.

n 1 z;

When h(z) = log(x),

Umin = €XP <%Zlog(xi)> = exp (%bg(H m)

(i) (i)

= the geometric mean .



