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Ex:  Let X1, X2, and X3 be independent random variables with binomial distributions b(4,0.2), b(10,0.6), b(8,0.2).   

Find P(X1 = 1, X2 = 6, X3 = 4) 
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(See book for proof in Discrete Case) 
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EX.  Let X1, X2, and X3 be independent random variables that represent lifetimes (in hours) of 3 key components of a 

device.  Their representative distributions are exponential with means 1000, 1500, and 2000, respectively. 

a) Find the joint pdf of X1, X2, and X3 

b) Find P(0< X1<500,  0<X2<750, 0<X3<1000) 

c) Let Y = X1 + X2 + X3.  Find the mean and variance of Y. 

d) Find E(�̅�) and Var(�̅�) 
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EX. For each i = 1, 2, 3…, n, the random variable Xi is N(100,36).  Find the distribution of �̅� and illustrate it for n = 3, 4, 6, 

and 12. 

 

 

 

 

 

 

 

 

 

 

 

HW:  Section 5.3, p. 186:  #1, 3, 7, 10, 13, 17[Hint:  Not Indep.], 18, 19 


