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Math 301 P & S I   Fall 2005  revised Fall 2011  Worksheet VII

Show all work.  If an answer DNE, explain why it does not exist. 
Note the following abbreviations:

PMF: probability mass function.
PDF: probability density function

CDF: cumulative distribution function.
MGF: moment generating function

1. Let f be defined as 
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Assume  g is a well defined relation.  

A. Prove or disprove that g is a well defined function. 

B. Prove or disprove that g is a well defined bijection. 

C. Prove or disprove that g is a well defined probability mass function. 

D. Prove or disprove that g is a well defined probability density function. 

2.
 Let f be defined as 
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Assume  f is a well defined function.  Prove or disprove that f is a well defined probability density function. 

A.  If f is a well defined probability density function find 
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B.  If f is a well defined probability density function find 
[image: image6.wmf]Pr(21)

X

-<£-


C.  If f is a well defined probability density function find 
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3.    Suppose we have X ~ Uni(x, 3, 8) 
A. Explicitly find the PDF.
B.  Find Pr(X ( 1)
C. Find Pr(X = 5)


D. Find Pr( X  > 5) 

E.  Find Pr( 4 < X < 5) 

F.  Find Pr( 4 ≤ X < 5) 
G.  Find Pr( 4 < X ( 5) 

E.  Find Pr( 4 ( X ( 5) 

4.    Suppose we have X ~ Exp(x, 4) 
A. Find  E[X] using the moment generating function.     
B. Find Pr( X  > 5) 
C. Find Pr( X ( 5) 

5.   Do problem 3 page 238 in Ghaharmani 

6.   Do problem 4 page 266 in Ghaharmani 

� Thanks to Mr. Lackman for detecting the typographical error I made on problem 2. 
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