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1.
a) 2/13
b) 31/40
c) Y = 500X,

FY (y) =


0, y ≤ 500
(y/500)2−1

13 , 500 < y < 1500

−19
13 + 12

13(y/500)−
(y/500)2

13 , 1500 ≤ y < 2000

1, y ≥ 2000

3.
a) µ = 1/α, σ2 = 1/α2

b) M(s) = α/(α− s)
c) M(s) = (α/(α− s))n
d) N(0,1) pelo TLC
4.
a) independentes
b) E(Y |X = x) = 2
25 Jun 2014
1.
a) 0.9950

b) 1000
2.
a) 6/α3, 24/α4

b) ϕ(t) = α/(α− it)
c) 1− e−nαy
3.
b) [1/2, 1]
4.
a) 0, 0, 1, 1,

√
2/2

b) fX(x) = e−x
2/2/
√
2π, X ∼ N(0, 1)

1


