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Solution for exercise 4.3.1 in Pitman

Question a) The survival function G(t) = P(T > t) is introduced and de-
fined page 297

P(T<b)=1—P(T >b)=1—-G(b)

Question b)
Pla<T <b)=P(T<b)—P(T <a)=G(a) — G(b)

(P(T < a) = P(T < a) for a continuous distribution).




