CS 333202: Probability and Statistics
HWT7T Part 11

1. (a) E[X] =1 [ 2%ze 2de =2 [ y’e vdx = 2I'(3) = 4

(b) By symmetry of f(z) about 2 =0, F[X] =0

(¢) E[X] = [5°2de = o0

2. Let G and g be the probability distribution and density functions of
X2, respectively. For t > 0,

G(t) = P(X2<t)=P(—Vt < X <\t) = F(vt) — F(—V/t)
Thus
g(t) = G'(t) = 52 (V) + 52 f (V1) = 5 [F (V) + f(=VD)],t > 0

Fort <0,9(t) =0

3. Ble®] = [5° e"(3e ) dx = [7° 3¢ *"dx = 3



