KFUPM-EE DEPT.

EE570- Stochastic Processes

Dr. Ali Muqaibel

Assignment # 1                                                                               Due:

Review: Basics of Probability Theory
1. Show that     
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2. Show that if 
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3. Prove and generalize the following identity
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4. The events A and B are mutually exclusive. Can they be independent?

5. Ten passengers get into a train that has three cars. Assuming a random placement of passengers, what is the probability that the first car will contain three of them?

6. A player tosses a penny from a distance onto the surface of a square table ruled in 2 cm squares. If the penny is 1.5 cm in diameter, what is the probability that it falls entirely inside the square. (Assuming the penny lands on the table)

7. Box 1 contains 1000 bulbs of which 10% are defective. Box 2 contains 2000 bulbs of which 5% are defective. Two bulbs are picked from randomly selected box.
a) Find the probability that both bulbs are defective.

b) Assuming that both are defective, find the probability that they came from box 1
8. We have two coins; the first is fair and the second two-headed. We picked one of the coins at random; we toss it twice and heads show both times. Find the probability that the coin picked is fair.
9. A coin with p{h}=p=1-q is tossed n times.  Show that the probability that the number of heads is even equals 0.5[1+(q-p)n].

10. Consider the following three events

a) At least 1 six is obtained when 6 dice are rolled.

b) At least 2 sixes are obtained when 12 dice are rolled.

c) At least 3 sixes are obtained when 18 dice are rolled.

Which of these events is more likely?

One book author explains the reason for writing her book about her experience by saying

"The experience was so intense that I did not experience it till I wrote it"

Good luck , Dr. Ali H. Muqaibel
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