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4.5 Families of Continuous Random Variables
Uniform Distribution
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4.5 Families of Continuous Random Variables
Example 4.5.1
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4.5 Families of Continuous Random Variables
Exponential Random Variable

Where           denote the unit step function. 
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4.5 Families of Continuous Random Variables
Exponential Random Variable

We find the CDF using the equation

So
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4.5 Families of Continuous Random Variables
Exponential Random Variable

Expected value  
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4.5 Families of Continuous Random Variables
Exponential Random Variable

Variance

Thus, we obtain
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4.5 Families of Continuous Random Variables
Erlang Random Variable
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4.5 Families of Continuous Random Variables
Example 4.5.2
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4.5 Families of Continuous Random Variables
Example 4.5.2
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4.5 Families of Continuous Random Variables
Example 4.5.2


