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UNIVERSITY OF TEXAS AT AUSTIN

Problem set 1

The cumulative distribution function.

Problem 1.1. The random variable X has the following cumulative distribution function:

¢ for x <0 \&

for(!i < x$< 1 3 =0
Fx(z) =
/@-{—V forl<z<3

n for x > 3 ll:j.

The function Fx is continuous at 1 and 3. How much are 1, x and v? What is the probability that X is less

than or equal to 2?7 What is the probability that X is equal to 17 What is the probability that X is equal
t0.07
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Problem 1.2. The random variable X has the following cumulative distribution function:
Fx(z) =2* forx € (0,1)

and is defined in the obvious way outside of the interval (0,1). What is the probability that X exceeds.1/2,
given that it exceeds 1/47
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