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1) A call occurs at time t where t is a random point in the interval (0, 10). (a) Find )}.(86{ btP ≤≤

Find }586{ >≤≤ ttP .

2) Show that if the events nAA ,...,1 are independent and iB equals iA or iA or S, then the events 

nBB ,...,1 are also independent. 

3) The RV x is N (10; 1). Find ).4)10(|( 2 <−xxf

4) Show that  
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5) The RV x is N (5, 2) and y = 2x + 4. Find ).(,, yfand yyy ση

6) Find .22 )();1()1()()()1()()()( XybXXyaandxexFifyfandyF x
xyy =−−=−= − UU

7) The RVs x and y are independent and y is uniform in the interval (0,1). Show that, if z = z + y, then 
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8) The RVs x and y are independent with exponential densities  
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Find the densities of the following RVs: 

1. 2x + y  2. x – y  3. 
y
x 4. Max(x,y)  5. Min(x,y) 

9) Show that, if the RVs x and y are independent and z = x + y, then )()|( xzfxzf yz −=

10) Prove that if two normal r.v. X and Y are uncorrelated then they are independent. 

 


