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Answers to selected problems
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Minimal sigma field = {¢, {a, b, c}, {d}, Q}.

11.

P(X =i)= ()

i
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fx(x)=4x+1, forxe€(0,1/2)

P(X >1/2)=0, P(1/A<z<1/2)=5/8, P(X <1/2|X >1/4)=1

PX=ux)= (’(",_j)l), forx=1,23....n—m+1
P(X >3/2) = =,

2x

_J =, O<z<r

Fy() = { 0, elsewhere

0, <0
Fi(z)=¢ 1, 0<z<1 and

1, z>1

0, z<0
Fy(z)=< z, 0<z<1

1, >1
a=2and P(1/2< X <1|X >1/4) = 2.
(i) — o~ U5 —00 <y < 00
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(ii)\/%efz.e, —00 <y < 00
(iil) —m=e"*/2, 0<z< o0



