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Example 4.7.8 Suppose W = min{X,Y} and Z = max{X,Y}, where X and Y are jointly
continuous-type random variables. Express fyy,z in terms of fyy.
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4.17. [Deducing a covariance from variances|
Consider random variables X and Y on the same probability space.

(a) If Var(X + 2Y) = 40 and Var(X — 2Y') = 20, what is Cov(X,Y)?
(b) In part (a), determine px y if Var(X) = 2- Var(Y).
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