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Solution for review exercise 7 (chapter 4) in Pitman
Question a) We require f:oo flx)dz = ffooo ae Plldz = 1. We have o = g since
I BePrda = 1.

Question b) We immediately get E(X) = 0 since f(z) is symmetric around zero.
The second moment E(X?) is identical to the second moment of the standard
exponential, which we can find from the computational formula for the variance.

We additionally have Var(X) = F(X?) since E(X) = 0.

Var(X) = B(X?) = % + (%)2 = %

Question c)
P(|X| >y) =2P(X >y) = 2/ ge_ﬁtdt = / Be Ptdt = e
v y

the standard exponential survival function.

Question d) From the result in c¢) we are lead to
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