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Solution for exercise 4.3.6 in Pitman
The hazard rate is given by

5 <
A1) :{ 0.05 t<10

0.1 ¢t>10
Question a) Using the relation (7) page 297 we get

G(t) = e~(100054501) _ o1

Question b)
e=00 <10
G(t) - { e~ 050-01(t=10) ¢~ 10
Question c) Using (5) page 297 we get

0.05e~0-05¢ t <10
f(t) = { 0.1e70-5¢-01(t=10) ¢~ 10

Question d) We calculate the mean using (8) page 299.
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