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MTH4522/11/08  Name (Print): (

1. Suppose the r.v. X has density

e forz >0
flz) = { 0  otherwise

and so has d.f. F(z) =1 —e® for z > 0. Find the density of the r.v.
Y =1/X. (Note: Remember that 1/z is a decreasing function of z.)

Y20, For yro POVey) = PlF2o) = PL 2x)
TS POCE LY F (Y s (-7

—_— —

i
T et s sl ead of Y

Thew iz pewsfy of Y, For ,%} >0 w
L 7 Lot .

5(3)-:& (y)= j},& 5’,/}1/{5_ oty)> b2 © T g0

| o ﬁ’ﬁ,\év wi e

d

2. Suppose X1, X, = T(},1). Let ¥ = X, + Xo. B
Find P(V < 1). Hint: Use m.g.f.’s to identify the density of ¥

| - SN
The mgd of X, ad ¥, o (1-£) s e

maf. of \ (wy’f’a (,.,f)"fz - (_/—f)"’ RN

v fle wﬁ# o o F ).-/;{f 1) rr.  Heree fle "/’4@&151;—?

AN O 4’/gt)={e‘@ m‘g?'a
&2 levise

/:Vwaééf? o PlYeny- g?ﬂw)%: SI@-%@ f_e“tl} i

1




