KING FAHD UNIVERSITY OF PETROLEUM AND MINERALS

ELECTRICAL ENGINEERING DEPARTMENT

EE570 – Stochastic Processes 

Dr. Ali Hussein Muqaibel

In class practice 2: review of random variables
The probability density function of a continuous random variable X is shown in the figure below


[image: image1]
a) Determine the value of A.

b) Find an analytical expression for the cumulative probability distribution function 
[image: image2.wmf]

 EMBED Equation.DSMT4  [image: image3.wmf]FX(x) 

c) Sketch FX(x) vs. x.
d) Find the value of FX(0)

e) Determine a numerical value for b so that P{X>b}=0.5 FX(b)

Good luck, Dr. Muqaibel
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