
Výsledky př́ıklad̊u

Cvičeńı 11

1. fU1U2(u) = log 1
u pro 0 < u < 1

fU1/U2
(u) =

{
1/2 pro 0 < u < 1

1/(2u2) pro u > 1

2. fWZ(w, z) = 1
2
√
zw

I
{
w ∈ (0, 1), 0 ≤ z ≤ w

}
fZ(z) = 1√

z
− 1 pro 0 < z < 1

3. fZ(z) =

{
1

3
√
z
(
√

8− 1) pro 0 < z < 1/2
1

3z2
− 1

3
√
z

pro 1/2 < z < 1

4. fZ(z) = max(0; 1− |z − 1|)

5. P(X = k |X + Y = n) =
(
n
k

) (
λ1

λ1+λ2

)k (
λ2

λ1+λ2

)n−k
6. E(X|X − Y ) = 1+X−Y

2

7. fY1(y1) =
yn−1
1 (1−y1)n−1

B(n,n) pro 0 < y1 < 1 a nula jinak

8. fW(u, v) = 1
2uv

pro 1
v < u < e2v, kde 1/e < v < 1 a

pro v < u < e2

v , kde 1 < v < e

9. (a) S pravděpodobnost́ı 1
2 je Z = 0 a s pravděpodobnost́ı 1

2 je Z náhodná

veličina s hustotou fZ(z) = 2 z log 1+
√
1−z2
z I

{
z ∈ (0, 1)

}
. Dá se také

ř́ıct, že Z má hustotu z log 1+
√
1−z2
z I

{
z ∈ (0, 1)

}
+ 1

2 I{z = 0} vzhledem
k mı́̌re µ = λ+ δ0, kde δ0 je Diracova mı́ra v bodě 0.

(b) π/12
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