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{(a) P(E|F)=0.
(b) P(E|F) = P(EF)/P(F)=P(E)/P(F) =

P(E) = 6.

P(E|F) = P(EF) /P(F) = P(F)/P(F) = 1.
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5.
P{M < x} =P{max(X,,..., X,) < x}

=P{X1=x,..., Xn = x}
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To evaluate at § = 0, we must apply I'Hospital's
rule.

This yields
et +ef — ot et 1
ElX]=1lim— —=lim— = —
X]= lim— =02 2
. et + 126t — 28t — 26t 4 26
E[XY) = lim =2 F1¢ Z2€ 7o¢ o
F=0 BH_
f 1
=]_ —_— = —,
r1=nt‘|3 3

Hence, Var(X) = =i {_]- =
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