
Probability and Statistics 

Quiz Two Solution 
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and are two i.i.d. Gaussian random variables with zero mean and unit variance.
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an obtain the joint PDF as following:
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and are independent.
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and are two i.i.d. exponential random variables.
The joint PDF ( , ) ( ) ( ) exp{ ( )} ( ) ( ).

Let - , such that ( ) ( ) ( ).
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Define max[ , ,..., ], and min[ , ,..., ].
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(1) , ,..., are i.i.d. random variables with PDF ( ) and CDF ( ).
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