



































































































































warmup 10 00 Ift
Is

Let Xr Exp X Yr Explu
recall fat é

be independent lifetimes of two bulbs

Find P XY
Hint use ft Im
fay déttmemy y D
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SEE.geDistrdbixPBetaCr s if

rt
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p d pls for Opal

Applications
a Beta r s take values between O and I and
Commonly models the prior distribution of a probability in
Bayesian statistics

b generalization of standard uniform ordered statistic
If throw n darts at Toi
Uca Beta K n Kt

si 5.2 Independent RVs
Sec 5.2 Competing exponentials
Sec 5.2 Marginaldensity






































































































































seineudent RVs
deth X and Y are independent it
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Not a great picture because
the oval in green should
be a circle this is the
picture d a correlated
bivariate normal from
chapter 6 instead of an
uncorrelated bivariate
normal
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Find PLY L 421 2K

soy

fay flyfly
I
foggy

I 0 else

PLY 14 1 24 PYYYI.LI Baye's rule

Picture y
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secs.z Competingexpaputlais

surer position of Poisson random scatty

let Nt n Poi'sth It and M 1 Pols uz dat
be independent PRS corresponding to the number of

arrival of red and purple cars in time t

Then Net Me n pols M A the t
Poisson n

superposition of Nt and Mz

f x x x x x x x x x
I f x x x x x x x x x

y

competing exponentials

Let X tire until the first red car

Y time until the first purple car

what is the chance the first car is red

Play II
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Think at min Y B as a superposition of

Poisson processes with rate ly this






































































































































so PLY minCEB PLY B If
If Xi u g Xn are indep exponentials
with rates by us In
P Xi min x x Titan
Now have 3 651 Yiming Brian and Rowan
What is chance timing done first then
Brian and then Rowan inden exponentials

with rates by B Tr
ie PML BCR

f
Y Y B B Y R

P Y min Y B R
B min B R

P Yamin Y BR P B min BR Y min Y B R
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Sec 5.2 Marginal densities

A

Continuous Picture marginal density

M D

AIFffody
fat is the integer

from X D to p
Mi

under the yellow
if curve

You can do this for

every t value




