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Exercise 1

Tuesday, November 5, 2024 11:50 AM

ax+bx?, 0<x<1 _

Let a, b be constants and the pdf of the r.v. X is: f(x) = { 0 Egtherwise

If E(X)=0.6, calculate:
(a) the constants a and b
(B) the distribution function
(v) P(X<0.5)
(8) Var(X) . L 1 I
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Exercise 2

Wednesday, November 6, 2024 12:10 PM

Assume a fair coin with 2 sides, K and I'. We toss the coin until 5 we repeat the experiment 5 times or until we get a K for

the first time.

a) What is the expected value and the variance of the number of repetitions?

b) What is the expected value and the variance of the number of '?
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Exercise 3

Tuesday, November 5, 2024 12:22 PM

Let the number of items that are produced by a company in a week is a r.v. with expected value equal to 50.
a) Calculate an upper bound on the probability that the number of items produced in a certain week is at least 75.
b) If the variance is 25, then calculate a lower bound on the probability the production of items in a week is between 40 and 60.
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Exercise 4

Wednesday, November 6, 2024 12:01 PM

If the r.v. X has EX = 3 and EX? = 13, calculate:
a) Alowerbound for P(—2 < X < 8)

b) The expected value and variance of therwv.Y =3X + 5

c) The expectedvalue of Z = (X — 1)?
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Exercise 5
Tuesday, November

A non-negative integer random variable's X Moment Generator Functions is one of the following:
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a) Which is the correct one?
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