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Q1: Let X be uniform on the interval [0, 100]: Find 𝑒𝑋(𝑑) for d > 0? 

 

 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 



  

 
 
 

Q2: The distribution of X has the survival function 

 

𝑆𝑋(𝑥) = 1 −
𝜃𝑥𝛾

1+𝜃𝑥𝛾
  , 𝜃, 𝛾 > 0, and 0 otherwise.  

 

The distribution of Y has pdf 

𝑆𝑌(𝑥) = 1 −
𝑒

−𝑥
𝜃 𝑥𝛾−1

𝜃𝛾Γ(𝛾)
   

and 0 otherwise. 

 

Compare the tail behavior of these distributions. 

  

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 


