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Quiz 3, Spring 2021 

Name: 

 

Suppose X and Y are related by the following joint pdf: 

 𝑝𝑋,𝑌(𝑥, 𝑦) =  {10𝑥        0 ≤ 𝑥 ≤ 𝑦2, 0 ≤ 𝑦 ≤ 10                               𝑜𝑡ℎ𝑒𝑟𝑤𝑖𝑠𝑒  

 

 

a) Find the MMSE estimate of X based on Y. 

b) Find the corresponding value of the mean squared error of this estimate. 

c) Find the linear MMSE estimate of X based on Y. 

d) Find the corresponding value of the mean squared the linear estimate. 




















