
MATH 180A (Lecture A00)

mathweb.ucsd.edu/~ynemish/teaching/180a

Week 3:

Homework 3 due Friday, February 9

Today: Independent trials

Next: ASV 2.4-2.5
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Corollary : If X is a continuous randomvariable
Fx is a continuous function
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Cumulative distribution function(
CDF)

Summary : For any random variable X
,
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Densities (
PDF)

Some continuous random variables have probability
densities

. This is the infinitesimal version of the

probability mass function
.
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Densities (
PDF)

Example shoot an arrow at a circular target of radius 1.
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PDF : existence

If Fx is continuous and(
piecewise)

differentiable
,

then X has density fx
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Question

Your car is in a minor accident
.

The damage repair
cost is a random number between 100 and 1500 dollars

.

your insurance deductible is 500 dollars
.

Z
=your out of pocket expenses

Question : The random variable Z is

(
a)

continuous X 2 Unif
(

(100, 15003), Z=min(
X,500)

(
b)

discrete towE1500

(
c)

neither fx(t)=f oo
-100,,

otterwise

150
w

(
d)

both
PCZ

=500)

= PCX 2500)=foot koodt
= Q10

BUT if r5o0

PCz=r)=PLX=r)=o


