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34. Let the probability density of X be given by

c(dx — 2x%), 0<wx<?2
0, otherwise

flx) =

(a) What is the value of ¢?
(b) P{3<X<3]=

37. LetXy, X3,...,X, beindependent random variables, each having a uniform distri-
bution over (0,1). Let M = maximum (X7, X5, ..., X,;). Show that the distribution
function of M, Fa(-), is given by

Fppix) = x7, 0=x=1

What is the probability density function of M?

(a) Calculate E[X] for the maximum random variable of Exercise 37.
(b} Calculate E[X] for X as in Exercise 33.
(c) Calculate E[X] for X as in Exercise 34.

52.

58. An urn contains 2# balls, of which # are red. The balls are randomly removed in #
successive pairs. Let X denote the number of pairs in which both balls are red.
(a) Find E[X].
(b) Find Var(X).

63. Calculate the moment generating function of a geometric random variable.



