EXERCI SE3. 68i nHsu' s book
First cal cul atethe margi nal PDF' s of Xand Yaccordingtoformulas3.30-3.31

n= Clear [fX, fY, fXY]; FXY[X_, y_ 1:=EXp[-(2/3) * (X"2-X*xy+y"2)]/ (Sqrt [3] *Pi);
fX[x_1:=Integrate[fXY[X, y1, {y, -Infinity, Infinity}];
fY[y_1:=Integrate[fXY[X, y], {X, =Infinity, Infinity}];

Nowcal cul atethe asked for quantitiesintheexerciseaccordingtotheir definitions

nz= Cl ear [EX, EY, Var X, VaryY, EXY, rhoXY]J;

EXY =Integrate[y xIntegrate[x «f XY[x, y], {X, -Infinity, Infinity}],
{y, -Infinity, Infinity}];

{EX, EY, VarX, VarY, rhoXY} = {Integrate[x =f X[x], {x, -Infinity, Infinity}],
Integrate[y *fY[y]l, {y, -Infinity, Infinity}],
Integrate[x"2 xf X[x], {X, =Infinity, Infinity}] -EX"2,
Integrate[y”2xfY[y]l, {y, -Infinity, Infinity}] -EY"2,
(EXY-EX=*EY) /7 (Sqrt [Var X* Var Y]) }

out[2]= {O, 0, 1, 1, ;}



