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Exponential distributionwe

consider an interval
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Suppose that
some event occurs randomly
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distributed as

a Poisson Randon Var

Lit X be the CRV defined by

X the length along
the interval
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what is P X x pcx x is the

same as the probability that events

occur in the interval G X and so if
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E The arernage the between buses of your

stop is 15 minutes If the tone between

bees B exponahalls dBAbated

a what is the probability
that youget to the topand

a bus army in the next 5 minutes

b what is the probability that a bus army in the

next 5 Whites green that you
we already wanted

20 minutes

Let X wasting time for the bus

What is it 15 4,2 so A Ks
His

so pdf ftd Ees
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a P XE 20.283 228.5

b We use the conditional prob
formula
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This illustrates
what we mean when we say

X only depends
on the length of the intervalContois

case the waiting true and not the starting point

We say that X
has the Lack ofmemoryProperg

if
P XL t t ta l x t RX Ctd

i.e exponential random wars have this property

Chapters TontProe
Distributions

For this sectron
we only work with

Tortuous distributions
much of the material

works in the discrete

setting see text

Let X Y be two continuous RVs

IX and Y may or may
not be related

Defy the joint probabilitydensity function

for X and Y Ba function fxylx.ly satisfying

the following properties
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