STAT743 FOUNDATIONS OF STATISTICS (PART 1II)

Fall 2019

Assignment 2 Solutions

Q.1 a) Let Y =|X| then we have

Fy(y) = PY < y)

= P(X] < )
Py < X <y ify>0
0 ify<0

) ey —e(-y) ify>0
0 ity <0
where ®(z) is the standard normal cumulative distribution function.

To get the pdf of y we can take derivatives of the cdf

frly) = d%w)

[7 marks]



From the pdf given above we get

< /2
E(Y) = /0 \/;yeyz/Z dy
< /2
= / \/je_“ du (where u = y*/2)
0 T
el
= —y/—e
T

u=0
B 2
B T
[2 marks]
We can get E(Y?) using integration by parts but it is easier to note that
E(Y?) = E(X?) = Var(X) = 1
Hence we get
2
Var(Y) = 1——
s
[2 marks]

b) Casella and Berger 4.19

(i) First let Y = (X; — X5)/+/2. Then we can use Theorems 2.9 and 4.5 in my notes
(Theorems 2.3.15 and 4.2.12 in the textbook) along with the moment generating
function of the normal on Page 625 of the text book to see that

0 v (G () - oS Yon () - )

and so Y ~ Normal(0, 1).

Then we can use the result of Example 2.1.9 in the textbook to note that

(X1 — Xyp)?
7 = — = Y2NX§
and so the pdf of Z is
1 1
—— — e #? forz>0
falz) = 2m %
0 for 2 <0

[5 marks]



(ii) We cannot transform to the two random variables described in the question as that

is not one-to-one. Instead let us consider the one-to-one transformation

T
B = Ty = Y1Y2
T+ o _—
Yo = X1+ T2 Ty = (1—y1)yz

The Jacobian of this transformation is

Y2 —Y2
|J| = = |ya|
v 1=y

Next we need to find the supports for the transformed random variables

0<zy <00 0 <11ys < 0 0<yy <1
e e
0<zy <00 0<(l—y)ys < 0<ys <o

Thus we get the joint pdf of (Y7,Y3) to be

le,YQ (y1,y2)
Fxrxo (W12, (1 = y1)y2) ||

=[x, (1192) fx, (1L — y1)y2) [y

(

1 i 1 O<y <1
- a—lg—y1y2 — (1= Ble(lyl)m)
| (e (g0 - v " 0cpen
\ 0 otherwise
( 1 a—1 B—1, c+B—1 —y;
Wyl (1—y1) Yo (] O<y1<1,0<y2<00
\ 0 otherwise
( (T(a+38) _ _ 1 ot B—1 _
(e 0= (g o) o<m<rocmens
0 otherwise

\
Since this joint density factors into a product of two marginal densities we can say
that Y] and Y5 are independent and that

X1
Y, = ————— ~ Bet
1 Xl n X2 S a(a,ﬁ)
Interchanging X; and X5 also shows that
Xo
———— ~ Beta(f,a
We also note that X; + Xy ~ Gamma(a + f,1) independently of either of these
two Beta random variables. [9 marks]



Q. 2

a) Casella and Berger 4.26

(i) This is a case where one variable, W, is discrete and the other, Z, is continuous.

We will first find P(Z <

P(Z <z, W =0)

z,W =1i) fori=0,1and z > 0.

<z, X < Y)

/ /001 ~e/al e Y/ dy da
o (D))

Hence the joint density/mass function of the random vector (Z, W) is found by

taking derivatives with respect to z to get

fzw(z,0) =

;

\

1 1 1

—exp{— (—+—>z} z>0,w=0
I A

. 1+1 >0 1
— X — - — | Z z w =
\ P P ’

0 otherwise

[9 marks]



(ii) To show independence it suffices to show that

P(Z<2W=i)=P(Z

I
&
=
S
[
I
=
\t—‘
N
v
(@]

P(Z<z) = P(Z<2W=0+P(Z<2zW=1)

] 1 n 1

= — € —_ — p— z
Xp N

Thus Z and W are independent.

[5 marks]

b) Casella & Berger 4.30

(i) We can use the results from Theorem 4.3 of my notes (Theorems 4.4.3 and 4.4.7 in
the textbook). We note that

1 1 1
X ~ Uniform(0,1) = E(X) = Y E(X?) = 3 Var(X) = o

from the properties on Page 626 of the textbook with a = 0,0 = 1. Hence we have

B(Y) = B(E(Y | X)) = E(X) =

5
[2 marks]
Var(Y) = B(Var(Y | X))+Var(B(Y | X)) = B (X?)+Var(X) = §+% -2
[2 marks]



E(XY) = E(E(XY | X)) = E(XE(Y | X)) = E(X?) =

3
and so 11
X,Y) = EXY)—-EX)E(Y) = - —=-x=- = —
[2 marks]
(ii) Let us consider the bivariate transformation
u = g X = v
xXr —
V=21 Y = uv
which has Jacobian
0 1
I = = vl
The support of the transformed variables is found as
O<zr<l1 O<ov<l1 —o0o <u <00
—— ——
—00 <y < 00 —00 < Uv < 00 O<ov<l1

Hence the joint density of (U,V) is

fov(u,v) = fxy(v,uv)lv|
fY\X(UU ’ U)fX(U)‘/U‘

1 (uv — v)?
= expl —————— x1xv foruelR,0<v<1
V22 { 20? }>

1 —1)?
= ( 27Texp{—(uz)})xl forueR,0<v <1

Since this joint density factors for all (u,v) € IR? we have that U and V are inde-

pendent and that the marginal distribution of U is the normal(1,1) distribution.
[5 marks]



Q. 3 a) We will show that the cdf of Y is the same as that of X and so Y is standard normal.

Let y be an arbitrary real number.
Fely) = PY <y)

= P(Y <y|U<05PU <05 +PY <y|Uz05PU >0.5)
(Law of Total Probability)

1 1

1 1

1 1

= L)+ 20— ()
= %(I)(y) + %@(—y) (symmetry of ¢(x) about 0)
= 2(y)

[6 marks]

b) Define the Bernoulli random variable Z = I(U < 0.5) then from Theorem 4.3 in my
notes (Theorems 4.4.3 and 4.4.7 in the textbook) we have

E(XY) = E(E(XY |Z2))

= E(XY | Z=1)P(Z=1)+EXY | Z=0)P(Z=0)

= %E(XQ) + 1E(—X2)

1

= 5E(X2) —

= 0

2

1

~E(—X?

JB(-X?)

And, since X and Y are both standard normal we have E(X) = E(Y) =0 so
Cov(X,Y) = E(XY)—EX)EY) = 0-0x0 = 0

[4 marks]

There are a number of ways to show that X and Y are not independent. One way is

to show that for at least one pair of sets A C IR, and B C IR we have
P(Xe AYeB) # P(Xe AP(Y € B)
I will consider A = B = (—o0, a) for some constant a < 0 then we have
P(X € A)P(Y € B) = P(X <a)P(Y <a) = P(a) x P(a)

7



And we also have

P(X € AY € B)
= Pr(X<aY <a)

= Pr(X<aY<a|U<05PU<05)+Pr(X <aY <al|U>=05PU >0.5)
(Law of Total Probability)

1 1
= §P(X <a,X < a)+§P(X <a,—X <a)
1 1
= EP(X <a)+ §P(X <a,X > —a)
1 1 :
= §P(X<a)+§><0 (since a < 0)
1
And since a < 0 we have ®(a) < 0.5 and so
Pr(X <a,Y <a) > P(X <a)P(Y <a)

Hence X and Y cannot be independent. [5 marks]

The conditional distribution of Y given X = x can be found by finding the conditional
cdf.

Fyix(ylz) = PY <yl X =1
= P(Y<y|X=2,U<05PU<05)+PY <y|X=zUz>05PU > 0.5)
1 1
= P Syl X=2)+ P(X >y | X =2)
Now if y < —Jz| then P(X <y | X =2) = P(X > —y | X = 2) = 0 and so

Ify>|z|then P(X <y | X=2)=P(X>-y|X=2)=1andso Fyx(y|z) =1
fz<Oandzr <y<—zthen P(X <y| X =2)=1and P(X y| X =x)=0and
< X =

> —
ifr>0and —z<y>zthen P(X <y|X=2)=0and P(X > —y | z)=1.In
either of these situations we get Fy|x(y | ) = 0.5.



Hence the conditional cdf of Y given X = z is

0 y < —|7|
Fyix(y|z) = ¢ 05 —z] <y < |z]
1 y = |z

and this is the cdf corresponding to the discrete random variable with probability mass

function
0.5 y = — ||
fy\x(y|$) = 0.5 Yy = |JJ|
0 otherwise

[6 marks]
Since this is conditional pmf of Y | X = = we get the joint distribution of (X,Y") to be

1 2
—z?/2 B
Fav(@y) = fo(@)frxly|z) = 22 r€Rand y € {—|z[2]}

0 otherwise

which is clearly not of the form given Definition 4-8 of my notes (Definition 4.5.10 in
the textbook). [4 marks]



Q. 4 Note that, contrary to what the book says, the geometric is only properly defined if 0 < 6 < 1

so I will assume that in this question.

a) The random vector (X,Y) is discrete so it is necessary to express the probability mass of
the new random vector in terms of the old. That is we need to express P(U = u,V = v)

in terms of fy, as described on Page 4-23 of my notes (Page 156-157 in the text).

First we note that the support of this joint distribution is {(u,v) : u =1,2,..., v =
0,+1,42,...}. It is easiest to take the three cases v < 0, v > 0 and v = 0 separately

and then we shall put them all together in a single formula if possible.

To have v < 0 we require X <Y and so U = X. Thus

PU=u,V=v) = PX=uX-Y =v)
= PX=uY=u—v)
= (1 -0 to(1—o) vt
= *1—-60)*"?2 for u=12,...,

v=—1,-2,...
= (1 -2 for wu=1,2,...,
v=-—1,-2,...

To have v > 0 we require X > Y and so U =Y. Thus

PU=u,V=v) = PY=uX-Y =v)
= PX=u+v,Y =u)
= (1 -0 for u=12,...

= (102 for w=1,2,...
v=12,...

Finally we can only have v =0 if X =Y and so

PU=u,V=0) = P(X=uY =u)
= *1—-0)*? foru=1,2,...

Putting all of these results together we get
fov(u,v | 0) =021 — 0)>"=2 = [(1 — 6)*] 6*(1 — @)1=

foru=1,2,..., v=0,£1,42,.. .. [7 marks]
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Since this joint pmf factors into a function of u times a function of v, for all possible u
and v, we have that the random variables U and V' are independent from Lemma 4.1
of my notes (Lemma 4.2.7 in the textbook). [1 mark]
To get the probability mass function of U we note that f,(u) oc (1 — 6)* so we only

need to get the constant of proportionality

Su-o = (-0 = 470

using standard results for summing geometric series with ratio r = (1 — 0)? < 1.

Hence the pmf for U is

1—(1-— 2 u U—
folu] ) = % (1-0?)" = 1-1-0>)(1-0>"" foru=12,...
That is, U ~ geometric(p = 6(2 — 6)). [3 marks]
To get the marginal for V' it is simplest to note that, since U and V' are independent,
B fU,V(ua U) B QQ(l o Q)2u+\v\72 B 0

—0)’l for v =
fv(v]0) = ) 200 gD 2—0<1 6)" fo 0,+1,£2,

As far as I know, this distribution is not a named distribution but it is a discrete

analogue of the double exponential distribution. [3 marks]

b) (i) First let us give the joint distribution of (Y, A)
fY,A(yvA | O‘vﬁ) = fYIA(y | A)f/\()‘ | Oé,ﬁ)

( )\ye_)‘) ( 1
Aa—le—w) y=0,1,2,...;A>0
= ( y! I'(a) B
\ 0 otherwise
(;)\“alexp{—(l—l))\} y=0,1,2,...;A>0
— y!T () B B
0 otherwise

Then for y = 0,1,2,... we have
FlaB) = [ fuAlas)d

_ ; +a—1 e . _l
- / Jr(a)pe ep{ <1 5>A} dA
_ 1 > y+a—1 _ _l
- y!Na)@a/o A exp{ (1 ﬁ) A} o

B 1 " 'y + «)
y'T'(a) g (1+%>y+a
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(ii)

Thus the probability mass function for Y from this hierarchical model is

Iy+a) B
Hrly) = y'T'(a) (B+ 1)yt
0 otherwise.

fory=0,1,2,...

[5 marks]
Now if we suppose that « is a positive integer then I'(a) = (« — 1)! and I'(y + ) =

(y + o — 1)! so we can rewrite the pmf for postive integers y as

_ yta-Dt 5 ey (LN LY
frlyla,B) = ylla— 1) (B + 1)+ B (y Y )<,6+1) (1 6“‘1)

and we recognise this as the probability mass function of a negative binomial with
r=caand p=1/(f+1). [2 marks]

To find the mean and variance of Y, we will use Theorem 4.3 in my notes (Theorems
4.4.3 and 4.4.7 in the textbook) and standard results for the mean and variance
of the Poisson and Gamma distributions as given on Pages 622 and 624 of the
textbook.

E(Y) =E(E(Y |A)) = E(A) = af

[1 mark]

Var(Y) = E(Var(Y | A))+Var(E(Y | A)) = E(A)+Var(A) = af+af® = aB(1+5)

[2 marks]
Now, if we set E(Y) = aff = u then we see that
1 1
Var(Y) = af + —(af)? = B(Y)+ a(E(Y))2
[1 mark]

For a regular Poisson random variable we have Var(Y') = E(Y) and so the use of
this mixture distribution gives increased variability relative to the Poisson (since
a > 0). This is called overdispersion in models for count data and is very commonly

observed in practice so being able to model it using this mixture is very useful.
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