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Answers to selected problems

4. Minimal sigma field = {ϕ, {a, b, c}, {d},Ω}.

8. 11.

9. P (X = i) =
(
5
i

)
1
10

i 9
10

5−i

29. fX(x) = 4x+ 1, for x ∈ (0, 1/2)
P (X > 1/2) = 0, P (1/4 < x < 1/2) = 5/8, P (X < 1/2|X > 1/4) = 1

32. P (X = x) =
(n−x
m−1)
(n
m)

, for x = 1, 2, 3, . . . , n−m+ 1

P (X ≥ 3/2) = n−m
n .

33. F2(x) =

{
2x
r2 , 0 < x < r
0, elsewhere

37. F1(x) =

 0, x < 0
1
4 , 0 ≤ x < 1
1, x ≥ 1

and

F2(x) =

 0, x < 0
x, 0 ≤ x < 1
1, x ≥ 1

α = 2
3 and P (1/2 ≤ X ≤ 1|X > 1/4) = 2

3 .

39. (i) 1
b
√
2π

e−
(y−a)2

2b2 , −∞ < y < ∞.

(ii) 1√
2π

e−
e2y

2 .ey, −∞ < y < ∞.

(iii) 1√
2zpi

e−z/2, 0 < z < ∞.
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