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and the result is proved by induction.
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Question d) We introduce the random variable Y = AT'. The survival function of Y Gy (y)
can be derived through

Gy(y) = P(Y >y) = P(\T > y)
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can be derived through

Grly) = P(Y > 9) = POT > g) = P (7> )
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Question d) We introduce the random variable Y = AT'. The survival function of Y Gy (y)
can be derived through

Grly) = P(Y > 9) = POT > g) = P (7> )

Now P(T > z)e~** such that

the survival function of an exponential(1) variable.
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and the result is proved by induction.
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Question d) We introduce the random variable Y = AT'. The survival function of Y Gy (y)
can be derived through

Grly) = P(Y > 9) = POT > g) = P (7> )

Now P(T > z)e~** such that

the survival function of an exponential(1) variable. Now

1 n!

E(T") = —E(\T)") = —

(1) = L B(OT)) =

since E((AT)™) = n! (the variable Y = AT is an exponential(1) distributed
random variable).



