
6. Local characteristics do not determine the joint distribution. Consider a lattice with two lattice points
L = {i, j} and assume that Zi | Zj = zj has an exponential distribution with rate zj and Zj | Zi = zi has
an exponential distribution with rate zi. Show that these conditional distributions do not correspond to any
probability distribution, i.e. a (proper) joint probability density function of the vector (Zi, Zj)

T does not
exist.
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