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2. Let X ~ N(68,3%) and Y ~ N(66,2%) b
independent. P(X > Y') equals
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d none of the above

c P(X>Y)=P(X-Y>0)=1-P(X-Y<0)=c

X-Y~N(68-66, 9+4)=N(2, 13)
P(X-Y>0) = 1-P(X-Y<0) = 1-phi(-2/sqrt(13)}—>A
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1. Let X and Y beiid Exp(A) (recall fx(x) =
Ae~). Find the density of Z = X +Y

using the convolution formula for sum
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fz(z) = / fav (@, 2z —x)dx

fZ(Z> _ )\26—)\(2—235)
fz(2) = N2ze ™
C fr(2) = A22%e 2V

d none of the above
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