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University of Texas at Austin

Problem set 3
The tail formula for expectation.

The Weibull distribution. The nonnegative random variable X is said to have the Weibull distribution
is its cumulative distribution function is of the form

FX(x) = 1− e−(
x
θ )

τ

Remark 3.1. In the special case that τ = 1, we get the exponential distribution.
Problem 3.1. Let X ∼ Weibull(θ = 1, τ = 2). What is the expectation of X?

Instructor: Milica Čudina
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For the density of a standard normal
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Conditioning on an Event
.

Let X be a random variable w/ a finite expectation .
Let A be an event such that THAT > 0
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Example .
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Example .
[The Exponential Distribution]

X- Exponential (mean -O)
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Strong Law of Large Numbers .

Let { Xk , k - 1,2 , ... } be a sequence of independent ,
identically distributed r.us

Assume the expectation exists and it is finite .

Set
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If a function g is such that gun) is well - defined ,
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