
應用機率模型作業 7解答 

Chapter5:  #33,  #36,  #56 
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,  be exponential random variables with rate  and 

by the lack of memory property, given that ,   is still an exponential variable with
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By ,  we can also know that given ,  min ,  and  are independent.

and by the previous excerise we have known that
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3.  
(a). 
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