A Solution Manual for:
A First Course In Probability
by Sheldon M. Ross.

John L. Weatherwax*

September 24, 2012

Introduction

Here you’ll find some notes that I wrote up as I worked through this excellent book. I've
worked hard to make these notes as good as I can, but I have no illusions that they are perfect.
If you feel that that there is a better way to accomplish or explain an exercise or derivation
presented in these notes; or that one or more of the explanations is unclear, incomplete,
or misleading, please tell me. If you find an error of any kind — technical, grammatical,
typographical, whatever — please tell me that, too. I'll gladly add to the acknowledgments
in later printings the name of the first person to bring each problem to my attention.

Acknowledgments

Special thanks to (most recent comments are listed first): Luis Mendoza-Nativida, Fran-
cisco Perez, Jason Franklin, Chuyue Wei, CJ Turtoro, Ho Wei Hong, John Williams (several
contributions to chapter 4), Ralph Lozano, Vincent Leung, Mark Chamness, Dale Peter-
son, Doug Edmunds, Marlene Miller, Timothy Alsobrooks, Konstantinos Stouras, William
Howell, Robert Futyma, Waldo Arriagada, Atul Narang, Andrew Jones, Vincent Frost, and
Gerardo Robert for helping improve these notes and solutions. It should be noted that
Marlene Miller made several helpful suggestions on most of the material in Chapter 3. Her
algebraic use of event “set” notation to solve probability problems has opened my eyes to
this powerful technique. It is a tool that I wish to become more proficient with.

All comments (no matter how small) are much appreciated. In fact, if you find these notes
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worked in these notes. Sort of a “take a penny, leave a penny” type of approach. Remember:
pay it forward.

Miscellaneous Problems

The Crazy Passenger Problem

The following is known as the “crazy passenger problem” and is stated as follows. A line of
100 airline passengers is waiting to board the plane. They each hold a ticket to one of the 100
seats on that flight. (For convenience, let’s say that the k-th passenger in line has a ticket
for the seat number k.) Unfortunately, the first person in line is crazy, and will ignore the
seat number on their ticket, picking a random seat to occupy. All the other passengers are
quite normal, and will go to their proper seat unless it is already occupied. If it is occupied,
they will then find a free seat to sit in, at random. What is the probability that the last
(100th) person to board the plane will sit in their proper seat (#100)?

If one tries to solve this problem with conditional probability it becomes very difficult. We
begin by considering the following cases if the first passenger sits in seat number 1, then all
the remaining passengers will be in their correct seats and certainly the #100’th will also.
If he sits in the last seat #100, then certainly the last passenger cannot sit there (in fact he
will end up in seat #1). If he sits in any of the 98 seats between seats #1 and #100, say seat
k, then all the passengers with seat numbers 2,3, ...,k —1 will have empty seats and be able
to sit in their respective seats. When the passenger with seat number k enters he will have
as possible seating choices seat #1, one of the seats k+ 1,k +2,...,99, or seat #100. Thus
the options available to this passenger are the same options available to the first passenger.
That is if he sits in seat #1 the remaining passengers with seat labels k+1,k+2,...,100 can
sit in their assigned seats and passenger #100 can sit in his seat, or he can sit in seat #100
in which case the passenger #100 is blocked, or finally he can sit in one of the seats between
seat k and seat #99. The only difference is that this k-th passenger has fewer choices for
the “middle” seats. This k passenger effectively becomes a new “crazy” passenger.

From this argument we begin to see a recursive structure. To fully specify this recursive
structure lets generalize this problem a bit an assume that there are N total seats (rather
than just 100). Thus at each stage of placing a k-th crazy passenger we can choose from

e seat #1 and the last or N-th passenger will then be able to sit in their assigned seat,
since all intermediate passenger’s seats are unoccupied.

e seat # N and the last or N-th passenger will be unable to sit in their assigned seat.

e any seat before the N-th and after the k-th. Where the k-th passenger’s seat is taken
by a crazy passenger from the previous step. In this case there are N—1—(k+1)+1 =
N —k — 1 “middle” seat choices.



If we let p(n, 1) be the probability that given one crazy passenger and n total seats to select
from that the last passenger sits in his seat. From the argument above we have a recursive
structure give by

PNV = (1) 1 (0) + 1 S p(N k1)

k=2

where the first term is where the first passenger picks the first seat (where the N will sit
correctly with probability one), the second term is when the first passenger sits in the N-th
seat (where the N will sit correctly with probability zero), and the remaining terms represent
the first passenger sitting at position k, which will then require repeating this problem with
the k-th passenger choosing among N — k + 1 seats.

To solve this recursion relation we consider some special cases and then apply the principle
of mathematical induction to prove it. Lets take N = 2. Then there are only two possible
arrangements of passengers (1,2) and (2, 1) of which one (the first) corresponds to the second
passenger sitting in his assigned seat. This gives

1
2,1)=—.
p( Y ) 2
If N = 3, then from the 3! = 6 possible choices for seating arrangements
(1,2,3)(1,3,2)(2,3,1)(2,1,3) (3,1,2) (3,2, 1)

Only
(1,2,3)(2,1,3) (3,2,1)

correspond to admissible seating arrangements for this problem so we see that

3 1
p(3,1) 5= 3

If we hypothesis that p(N,1) = % for all N, placing this assumption into the recursive

formulation above gives
—1

1

N
1 1 1
N, 1) = —+ — — :

Verifying that indeed this constant value satisfies our recursion relationship.



Chapter 1 (Combinatorial Analysis)

Chapter 1: Problems

Problem 1 (counting license plates)

Part (a): In each of the first two places we can put any of the 26 letters giving 26 possible
letter combinations for the first two characters. Since the five other characters in the license
plate must be numbers, we have 10° possible five digit letters their specification giving a
total of

267 - 10° = 67600000,

total license plates.

Part (b): If we can’t repeat a letter or a number in the specification of a license plate then
the number of license plates becomes

26-25-10-9-8-7-6 = 19656000,

total license plates.

Problem 2 (counting die rolls)

We have six possible outcomes for each of the die rolls giving 6* = 1296 possible total
outcomes for all four rolls.

Problem 3 (assigning workers to jobs)

Since each job is different and each worker is unique we have 20! different pairings.

Problem 4 (creating a band)

If each boy can play each instrument we can have 4! = 24 ordering. If Jay and Jack can
play only two instruments then we will assign the instruments they play first with 2! possible
orderings. The other two boys can be assigned the remaining instruments in 2! ways and

thus we have
20.21 =4,

possible unique band assignments.



Problem 5 (counting telephone area codes)

In the first specification of this problem we can have 9 — 2 + 1 = 8 possible choices for the
first digit in an area code. For the second digit there are two possible choices. For the third
digit there are 9 possible choices. So in total we have

8-2.9 =144,

possible area codes. In the second specification of this problem, if we must start our area
codes with the digit “four” we will only have 2 -9 = 18 area codes.

Problem 6 (counting kittens)

The traveler would meet 74 = 2401 kittens.

Problem 7 (arranging boys and girls)

Part (a): Since we assume that each person is unique, the total number of ordering is given
by 6! = 720.

Part (b): We have 3! orderings of each group of the three boys and girls. Since we can put
these groups of boys and girls in 2! different ways (either the boys first or the girls first) we
have

2hH-@38hH-@38H)=2-6-6="172,

possible orderings.

Part (c): If the boys must sit together we have 3! = 6 ways to arrange the block of boys.
This block of boys can be placed either at the ends or in between any of the individual 3!
orderings of the girls. This gives four locations where our block of boys can be placed we
have

4-(31) - (3) =144,

possible orderings.

Part (d): The only way that no two people of the same sex can sit together is to have the
two groups interleaved. Now there are 3! ways to arrange each group of girls and boys, and
to interleave we have two different choices for interleaving. For example with three boys and
girls we could have

91b1g2bag3bs  vs.  b1g1bagabsgs,

thus we have
2.31-31=2.62 =172,

possible arrangements.



Problem 8 (counting arrangements of letters)

Part (a): Since “Fluke” has five unique letters we have 5! = 120 possible arrangements.
Part (b): Since “Propose” has seven letters of which four (the “0”’s and the “p”’s) repeat

we have
7!

2! 2!

= 1260,
arrangements.

W
1

Part (c): Now “Mississippi” has eleven characters with the “i” repeated four times, the “s”
repeated four times and the “p” repeated two times, so we have

11!

noa g 54690,

possible rearranges.

Part (d): “Arrange” has seven characters with a double “a” and a double “r” so it has

7!
2121

= 1260,

different arrangements.

Problem 9 (counting colored blocks)

Assuming each block is unique we have 12! arrangements, but since the six black and the
four red blocks are not distinguishable we have

12!
6! - 4!

= 27720,

possible arrangements.

Problem 10 (seating people in a row)

Part (a): We have 8! = 40320 possible seating arrangements.

Part (b): We have 6! ways to place the people (not including A and B). We have 2! ways
to order A and B. Once the pair of A and B is determined, they can be placed in between
any ordering of the other six. For example, any of the “x”’s in the expression below could
be replaced with the A B pair

IP1$P2$P31’P4I‘P5I‘P6SL’.



Giving seven possible locations for the A, B pair. Thus the total number of orderings is given
by
2!1-6!-7=10080.

Part (c): To place the men and women according to the given rules, the men and women
must be interleaved. We have 4! ways to arrange the men and 4! ways to arrange the
women. We can start our sequence of eight people with a woman or a man (giving two
possible choices). We thus have

244! = 1152

possible arrangements.

Part (d): Since the five men must sit next to each other their ordering can be specified in
5! = 120 ways. This block of men can be placed in between any of the three women, or at
the end of the block of women, who can be ordered in 3! ways. Since there are four positions
we can place the block of men we have

51431 = 2880,

possible arrangements.

Part (e): The four couple have 2! orderings within each pair, and then 4! orderings of the
pairs giving a total of
(20)* - 4! =384,

total orderings.

Problem 11 (counting arrangements of books)

Part (a): We have (3+ 2+ 1)! = 6! = 720 arrangements.

Part (b): The mathematics books can be arranged in 2! ways and the novels in 3! ways.
Then the block ordering of mathematics, novels, and chemistry books can be arranged in 3!
ways resulting in

(31) - (2) - (31) = 72,

possible arrangements.

Part (c): The number of ways to arrange the novels is given by 3! = 6 and the other three
books can be arranged in 3! ways with the blocks of novels in any of the four positions in
between giving

4-(3)-(3!) =144,

possible arrangements.



Problem 12 (counting awards)

Part (a): We have 30 students to choose from for the first award, and 30 students to choose
from for the second award, etc. So the total number of different outcomes is given by

30° = 24300000

Part (b): We have 30 students to choose from for the first award, 29 students to choose
from for the second award, etc. So the total number of different outcomes is given by

30-29-28-27-26 = 17100720

Problem 13 (counting handshakes)

With 20 people the number of pairs is given by
20
(%)=

Problem 14 (counting poker hands)

A deck of cards has four suits with thirteen cards each giving in total 52 cards. From these
52 cards we need to select five to form a poker hand thus we have

( 552 ) — 2508960 ,

unique poker hands.

Problem 15 (pairings in dancing)

50 ) possible ways, and five men from 12

We must first choose five women from ten in (

. 12 ..
in ( 5 ways. Once these groups are chosen then we have 5! pairings of the men and

women. Thus in total we will have

( 150 ) ( 152 ) 51 = 252792 - 120 = 23950080 ,

possible pairings.



Problem 16 (forced selling of books)

Part (a): We have to select a subject from three choices. If we choose math we have

( g ) = 15 choices of books to sell. If we choose science we have ( ; ) = 21 choices of

2
choice is mutually exclusive in total we have 15 + 21 4+ 6 = 42, possible choices.

books to sell. If we choose economics we have ( 4 ) = 6 choices of books to sell. Since each

Part (b): We must pick two subjects from ;) = 3 choices. If we denote the letter “M”

for the choice math the letter “S” for the choice science, and the letter “E” for the choice
economics then the three choices are

(M,S) (M,E) (S,E).

For each of the choices above we have 6 - 7+ 6 -4 4+ 7 -4 = 94 total choices.

Problem 17 (distributing gifts)

We can choose seven children to give gifts to in ways. Once we have chosen the

10
7
seven children, the gifts can be distributed in 7! ways. This gives a total of

< 170 ) - 7! = 604800,

possible gift distributions.

Problem 18 (selecting political parties)

We can choose two Republicans from the five total in < g ) ways, we can choose two

Democrats from the six in ( g ) ways, and finally we can choose three Independents from
. 4 .

the four in < 3 ) ways. In total, we will have

(3)(2)-(5)-om

different committees.



Problem 19 (counting committees with constraints)

6 .
3 ) but since two men won’t serve together
we need to compute the number of these pairings of three men that have the two that won’t
serve together. The number of committees we can form (with these two together) is given

) (2)-(1)-
(1)1

possible groups of three men. Since we can choose < 2 ) = 56 different groups of women,

Part (a): We select three men from six in

So we have

we have in total 16 - 56 = 896 possible committees.

Part (b): If two women refuse to serve together, then we will have < ; ) : ( ? ) groups

. . 8 .
with these two women in them from the ways to draw three women from eight. Thus

3

(2)_(3)'(?)256—6%0,

possible groupings of woman. We can select three men from six in ( g ) = 20 ways. In

we have

total then we have 50 - 20 = 1000 committees.

Part (c): We have ( 2 ) : ( g ) total committees, and

(1)-(3)- (1) (3) =20

committees containing the man and women who refuse to serve together. So we have

(35 ()-()-(1)-(5) -vm-aw-om.

total committees.



Problem 20 (counting the number of possible parties)

Part (a): There are a total of g possible groups of friends that could attend (assuming

no feuds). We have < ; ) . < g ) sets with our two feuding friends in them, giving
8 2 6
(3)-(5)(5) -

Part (b): If two fiends must attend together we have that < ; ) ( g ) if the do attend

possible groups of friends

if they don’t attend at all, giving a total of
2 6 6
(2)(3)+(3)-=

Problem 21 (number of paths on a grid)

the party together and ( g

From the hint given that we must take four steps to the right and three steps up, we can
think of any possible path as an arraignment of the letters "U” for up and “R” for right.
For example the string

UUURRRR,

would first step up three times and then right four times. Thus our problem becomes one of
counting the number of unique arrangements of three “U”’s and four “R”’s, which is given
by
7!
NIRRT

35.

Problem 22 (paths on a grid through a specific point)

One can think of the problem of going through a specific point (say P) as counting the
number of paths from the start A to P and then counting the number of paths from P to
the end B. To go from A to P (where P occupies the (2,2) position in our grid) we are
looking for the number of possible unique arrangements of two “U”’s and two “R”’s, which
is given by
4!

2021
possible paths. The number of paths from the point P to the point B is equivalent to the
number of different arrangements of two “R”’s and one “U” which is given by

31
o1

6,

3.




From the basic principle of counting then we have 6 - 3 = 18 total paths.

Problem 23 (assignments to beds)

Assuming that twins sleeping in different bed in the same room counts as a different arraign-
ment, we have (2!) - (2!) - (2!) = 8 possible assignments of each set of twins to a room. Since
there are 3! ways to assign the pair of twins to individual rooms we have 6 - 8 = 48 possible
assignments.

Problem 24 (practice with the binomial expansion)

This is given by

) (32%)Fy> "

o Ot

(32° +y)° = i (

k=0

Problem 25 (bridge hands)

We have 52! unique permutations, but since the different arrangements of cards within a

given hand do not matter we have
52!

(13D

possible bridge hands.

Problem 26 (practice with the multinomial expansion)

This is given by the multinomial expansion

(21 + 200+ 3 = % < ! )x?l(ZxQ)m(Bxg)m

niy,No . N
1 s —4 1,762,173

The number of terms in the above summation is given by

443-1 6 6-5
(11271)-(8) -5



Problem 27 (counting committees)

This is given by the multinomial coefficient

12
(3’4’5 ) = 27720

Problem 28 (divisions of teachers)

If we decide to send n; teachers to school one and ns teachers to school two, etc. then the
total number of unique assignments of (ny, ny, n3, n4) number of teachers to the four schools

is given by
8
< n1,N2,N3,T4 ) .

Since we want the total number of divisions, we must sum this result for all possible combi-
nations of n;, or

> ( 8 ):(1+1+1+1)8:65536,

n n n n
ni+na+nz+ngs=8 1,702,708, T

possible divisions.
If each school must receive two in each school, then we are looking for

8 8!
(2’2’2’2)_—(204 = 2520,

orderings.

Problem 29 (dividing weight lifters)

We have 10! possible permutations of all weight lifters but the permutations of individual
countries (contained within this number) are irrelevant. Thus we can have

10! 10
34211 ( 3,4,2,1 ) = 12600,

possible divisions. If the united states has one competitor in the top three and two in

the bottom three. We have ( 11)) ) possible positions for the US member in the first three

possible positions for the two US members in the bottom three positions,

(2)(2)-ree

positions and 9

giving a total of



combinations of US members in the positions specified. We also have to place the other coun-

tries participants in the remaining 10 — 3 = 7 positions. This can be done in ( 4 ; 1 ) =

T — 105 ways. So in total then we have 9 - 105 = 945 ways to position the participants.

41.21.1!

Problem 30 (seating delegates in a row)

If the French and English delegates are to be seated next to each other, they can be can be
placed in 2! ways. Then this pair constitutes a new “object” which we can place anywhere
among the remaining eight people, i.e. there are 9! arrangements of the eight remaining
people and the French and English pair. Thus we have 2-9! = 725760 possible combinations.
Since in some of these the Russian and US delegates are next to each other, this number
over counts the true number we are looking for by 2-2 - 8! = 161280 (the first two is for the
number of arrangements of the French and English pair). Combining these two criterion we

have
2-(91) —4-(8!) =564480.

Problem 31 (distributing blackboards)

Let x; be the number of black boards given to school i, where i = 1,2,3,4. Then we must
have ) . x; = 8, with z; > 0. The number of solutions to an equation like this is given by

8+4—1Y\ (11
("345)- (1) e

If each school must have at least one blackboard then the constraints change to x; > 1 and
the number of such equations is give by

()-(1)-=

Problem 32 (distributing people)

Assuming that the elevator operator can only tell the number of people getting off at each
floor, we let x; equal the number of people getting off at floor i, where i = 1,2,3,4,5,6.
Then the constraint that all people are off at the sixth floor means that ) z; = 8, with

x; > 0. This has
n+r—1 8+6—1 13
() () () e

possible distribution people. If we have five men and three women, let m; and w; be the
number of men and women that get off at floor 7. We can solve this problem as the combi-
nation of two problems. That of tracking the men that get off on floor 7 and that of tracking



the women that get off on floor . Thus we must have

The number of solutions to the first equation is given by
5+6—-11Y\ (10Y)
(i) (5)m
while the number of solutions to the second equation is given by
3+6—1 8
(Pe2t)=(5) -

So in total then (since each number is exclusive) we have 252 - 56 = 14114 possible elevator
situations.

Problem 33 (possible investment strategies)

Let x; be the number of investments made in opportunity 7. Then we must have

4
i=1
with constraints that z; > 2, x9 > 2, x3 > 3, x4 > 4. Writing this equation as
$1+[L‘2+l‘3+l‘4:20
we can subtract the lower bound of each variable to get

Then defining v; = 1 — 2, vo = x5 — 2, v3 = x3 — 3, and vy = x4 — 4, then our equation
becomes v; + vy + v3 + vy = 9, with the constraint that v; > 0. The number of solutions to
equations such as these is given by

9+4—-1 12
() (5)

Part (b): First we pick the three investments from the four possible in 3

ways. The four choices are denoted in table 1, where a one denotes that we invest in that
option. Then investment choice number one requires the equation vo+vs+vy = 20—2—3—4 =

4 ) = 4 possible



choice |vi=21—2>20|va=29—2>20|v3=03—3>0|vy=24—4>0
1

— == O

1
0
1
1

O~ —=

1
2 1
3 0
4 1

Table 1: All possible choices of three investments.

11, and has ( 11; _31_ 1 ) = ( 123 ) = 78 possible solutions. Investment choice number

two requires the equation vy +v3+wvy, = 20—2—-3—4 = 11, and again has ( 11;_—31_ : ) -
( 123 ) = 78 possible solutions. Investment choice number three requires the equation

v1+ve+vy=20—2—2—4 =12, and has ( 12;__31_ 1 ) = ( 124 ) = 91 possible solutions.

Finally, investment choice number four requires the equation v; +vo,+v3 = 20—2—-2—-3 = 13,

and has ( 13;_ _31_ ! ) = < 125 ) = 105 possible solutions. Of course we could also invest

in all four opportunities which has the same number of possibilities as in part (a) or 220.
Then in total since we can do any of these choices we have 220 4+ 105 4+ 91 4+ 78 + 78 = 572
choices.

Chapter 1: Theoretical Exercises
Problem 1 (the generalized counting principle)

This can be proved by recursively applying the basic principle of counting.

Problem 2 (counting dependent experimental outcomes)

We have m choices for the outcome of the first experiment. If the first experiment returns
1 as an outcome, then there are n; possible outcomes for the second experiment. Thus if
the experiment returns “one” we have n; possible outcomes, if it returns “two” we have
ng possible outcomes, etc. To count the number of possible experimental outcomes we can
envision a tree like structure representing the totality of possible outcomes, where we have m
branches leaving the root node indicating the m possible outcomes from the first experiment.
From the first of these branches we have n; additional branches representing the outcome
of the second experiment when the first experimental outcome was a one. From the second
branch we have ny additional branches representing the outcome of the second experiment
when the first experimental outcome was a two. We can continue this process, with the
m-th branch from the root node having n,, leaves representing the outcome of the second
experiment when the first experimental outcome was a m. Counting all of these outcomes



we have
n1+n2+n3+~-~+nm,

total experimental outcomes.

Problem 3 (selecting r objects from n)

To select r objects from n, we will have n choices for the first object, n — 1 choices for the
second object, n — 2 choices for the third object, etc. Continuing we will have n — r + 1
choices for the selection of the r-th object. Giving a total of n(n —1)(n —2)---(n —r +1)
total choices if the order of selection matters. If it does not then we must divide by the
number of ways to rearrange the r selected objects i.e. r! giving

nn—1)n-2)---(n—r+1)
7!

I

possible ways to select r objects from n when the order of selection of the r object does not
matter.

Problem 4 (combinatorial explanation of < Z ))

If all balls are distinguishable then there are n! ways to arrange all the balls. With in
this arrangement there are r! ways to uniquely arrange the black balls and (n — r)! ways
to uniquely arranging the white balls. These arrangements don’t represent new patterns
since the balls with the same color are in fact indistinguishable. Dividing by these repeated

patterns gives
n!

)

gives the unique number of permutations.

Problem 5 (the number of binary vectors who’s sum is greater than & )

To have the sum evaluate to exactly k, we must select at k& components from the vector x
to have the value one. Since there are n components in the vector z, this can be done in

( Z ) ways. To have the sum exactly equal £+ 1 we must select & + 1 components from x

to have a value one. This can be done in 1 Z 1 ) ways. Continuing this pattern we see

that the number of binary vectors x that satisfy

i=1



is given by

Problem 6 (counting the number of increasing vectors)

If the first component x; were to equal n, then there is no possible vector that satisfies the
inequality =7 < z9 < x3 < ... < x constraint. If the first component z; equals n — 1
then again there are no vectors that satisfy the constraint. The first largest value that
the component x; can take on and still result in a complete vector satisfying the inequality
constraints is when 7 = n—k+1 For that value of x1, the other components are determined
and are given by x9 = n — k+ 2, xt3 = n — k + 3, up to the value for x; where x; = n.
This assignment provides one vector that satisfies the constraints. If x; = n — k, then we
can construct an inequality satisfying vector x by assigning the k — 1 other components
To, X3, Up to xp by assigning the integers n —k+1,n—k+2,...n—1,n to the k — 1
]; ways. Continuing if x1 = n — k — 1, then we can
obtain a valid vector x by assign the integers n — k,n —k+1,...n—1,n to the k — 1
other components of x. This can be seen as an equivalent problem to that of specifying two

components. This can be done in

9 ways. Continuing

to decrease the value of the x; component, we finally come to the case where we have n
locations open for assignment with & assignments to be made (or equivalently n — k blanks

blanks from n — (n — k) + 1 = k + 1 spots and can be done in ( K

to be assigned) since this can be done in ( n ﬁ 1 ) ways. Thus the total number of vectors

is given by
k kE+1 k+2 n—1 n
() () () )+ (L)

Problem 7 (choosing r from n by drawing subsets of size r — 1)

Equation 4.1 from the book is given by

(1) =0



Considering the right hand side of this expression, we have

n—1 n—1 B (n—1)! (n—1)!
<7’—1)+< r ) N (n—l—r+1)(r—1)+(n—1—r)!r!
(n—1)! (n—1)!
(n=—r)lr—=1D! (n—1-=r)lr!

B n! r n-—r
 (n—r)lr! ﬁ+ n

()

and the result is proven.

Problem 8 (selecting r people from from n men and m women)

We desire to prove

() =G )0 ) e+ () (%)

We can do this in a combinatorial way by considering subgroups of size r from a group of
n men and m women. The left hand side of the above represents one way of obtaining this
identity. Another way to count the number of subsets of size r is to consider the number
of possible groups can be found by considering a subproblem of how many men chosen to
be included in the subset of size r. This number can range from zero men to » men. When

we have a subset of size r with zero men we must have all women. This can be done in
n

0 ways. If we select one man and r — 1 women the number of subsets that meet

n m
1 r—1
the men we have the right hand side of the above expression.

this criterion is given by ) Continuing this logic for all possible subset of

Problem 9 (selecting n from 2n)

From problem 8 we have that when m = n and r = n that

() =) GGG+ G (5)

Using the fact that ( 1 ) < ) the above is becomes

()= G) () ()

which is the desired result.



Problem 10 (committees with a chair)

Part (a): We can select a committee with £ members in ( Z ) ways. Selecting a chairper-

son from the k& committee members gives

(1)

possible choices.

n
k—1
ways. We then choose the chairperson based on the remaining n — k + 1 people. Combining

these two we have
n
(n—k+1) ( b1 )

Part (b): If we choose the non chairperson members first this can be done in

possible choices.

Part (c): We can first pick the chair of our committee in n ways and then pick k& — 1

committee members in < Z: 1 ) Combining the two we have
n—1
"\k-1 )
Part (d): Since all expressions count the same thing they must be equal and we have

()-wen(i2) - (31)

Part (e): We have

possible choices.

n!
T (n—k)(k— 1)
nl(n —k+1)

(n—k+ Ik - 1)!
:(n—k+n(kﬁ1)



Factoring out n instead we have

Problem 11 (Fermat’s combinatorial identity)

We desire to prove the so called Fermat’s combinatorial identity

(1) = 2 (1)
- (D) GED) () ()

Following the hint, consider the integers 1,2,---,n. Then consider subsets of size k from n
elements as a sum over ¢ where we consider ¢ to be the largest entry in all the given subsets

of size k. The smallest ¢ can be is k£ of which there are subsets where when we

k—1
k—1
add the element k we get a complete subset of size k. The next subset would have k£ + 1

) of these. There are < kit ) subsets

' k
as the largest element of which there are ( ko1 E—1

with k+2 as the largest element etc. Finally, we will have sets with n the largest

n—1
k—1

element. Summing all of these subsets up gives ( Z )

Problem 12 (moments of the binomial coefficients)

Part (a): Consider n people from which we want to count the total number of committees

" ) = n possible

of any size with a chairman. For a committee of size k = 1 we have 1 - ( 1

choices. For a committee of size k = 2 we have ( n ) subsets of two people and two choices

2

for the person who is the chair. This gives 2 ( n

9 ) possible choices. For a committee of size

k = 3 we have 3 ( g , etc. Summing all of these possible choices we find that the total

number of committees with a chair is

>¢(1)



Another way to count the total number of all committees with a chair, is to consider first
selecting the chairperson from which we have n choices and then considering all possible
subsets of size n — 1 (which is 2"7!) from which to construct the remaining committee
members. The product then gives n2" 1.

Part (b): Consider again n people where now we want to count the total number of com-
mittees of size k with a chairperson and a secretary. We can select all subsets of size k in

( Z ) ways. Given a subset of size k, there are k choices for the chairperson and & choices

for the secretary giving k2 committees of size k with a chair and a secretary. The

n
k
total number of these is then given by summing this result or
- n
2
k=1
Now consider first selecting the chair which can be done in n ways. Then selecting the
secretary which can either be the chair or one of the n—1 other people. If we select the chair
and the secretary to be the same person we have n — 1 people to choose from to represent the
committee. All possible subsets from as set of n — 1 elements is given by 277!, giving in total
n2" 1 possible committees with the chair and the secretary the same person. If we select a
different person for the secretary this chair/secretary selection can be done in n(n — 1) ways

and then we look for all subsets of a set with n — 2 elements (i.e. 2"72) so in total we have
n(n — 1)2"~2. Combining these we obtain

n2" '+ nn—-1)2""2?=n2"?2+n—-1)=n(n+1)2" 2.

Equating the two we have

i(g)kQZQ"Qn(n—l—l).

k=1

Part (c): Consider now selecting all committees with a chair a secretary and a stenographer,
where each can be the same person. Then following the results of Part (b) this total number
is given by > ,_, < Z ) k3. Now consider the following situations and a count of how many

cases they provide.

e [f the same person is the chair, the secretary, and the stenographer, then this combi-
nation gives n2"~! total committees.

e [f the same person is the chair and the secretary, but not the stenographer, then this
combination gives n(n — 1)2"~2 total committees.

e [f the same person is the chair and the stenographer, but not the secretary, then this
combination gives n(n — 1)2"~2 total committees.

e [f the same person is the secretary and the stenographer, but not the chair, then this
combination gives n(n — 1)2"~2 total committees.



e Finally, if no person has more than one job, then this combination gives n(n — 1)(n —
2)2"73 total committees.

Adding all of these possible combinations up we find that

n(n—1)(n —2)2"3 +3n(n — 1)2" % + n2" ' = n?(n + 3)2" 2.

Problem 13 (an alternating series of binomial coefficients)

From the binomial theorem we have

n - n n—
(z+y)" = (k)x% k.

k=0

If we select x = —1 and y = 1 then z 4+ y = 0 and the sum above becomes

as we were asked to prove.

Problem 14 (committees and subcommittees)

Part (a): Pick the committee of size j in " ways. The subcommittee of size 7 from
J
these j can be selected in (Z ) ways, giving a total of <‘Z ) < ZL ) committees and

subcommittee. Now assume that we pick the subcommittee first. This can be done in

ways. We then pick the committee in ( ;.L_ ; ) ways resulting in a total < 7; ) ( ;L:ZZ ) .

Part (b): I think that the lower index on this sum should start at i (the smallest subcom-
mittee size). If so then we have

(7)) = =()()

j=i j=i



Part (c): Consider the following manipulations of a binomial like sum

S(5)(2) e - 20 ()

J=t J=t

n - n—1i in
- (125
Jj=t
o n — n—1 i n—(j+1)
(D))
7=0
B n)nl<n—i) i on—iej
= ) . xly
= (T;)(Hy)“

In summary we have shown that

- n J j—ign—j _ [ T n—i <
Z(])(z)x Yy (l)(ery) for i<n

j=t

Now let x =1 and y = —1 so that x + y = 0 and using these values in the above we have

an(?)(g)<—1>"—j:0 for i =

j=i

Problem 15 (the number of ordered vectors)

As stated in the problem we will let Hy(n) be the number of vectors with components
x1,To, -, for which each x; is a positive integer such that 1 < x; < n and the z; are
ordered ie. o1 < xg <3< --- <1,

Part (a): Now H;(n) is the number of vectors with one component (with the restriction on
its value of 1 < x; <n). Thus there are n choices for z; so Hi(n) = n.

We can compute Hy(n) by considering how many vectors there can be when the last compo-
nent i.e. xy has value of j. This would be the expression Hy_1(j), since we know the value
of the k-th component. Since j can range from 1 to n the total number of vectors with &
components (i.e. Hg(n)) is given by the sum of all the previous Hy_1(j). That is

Hi(n) = Z Hi1(j) -

Part (b): We desire to compute H3(5). To do so we first note that from the formula above
the points at level k (the subscript) depends on the values of H at level kK — 1. To evaluate



this expression when n = 5, we need to evaluate Hy(n) for k = 1 and k = 2. We have that

Hi(n) = n
) = Y () =) ="
Hs(n) = ZH2(j): : j(j;—l)_

Thus we can compute the first few values of Hs(-) as

Hy(1) 1
Hy(2) = 3
Hy(3) = 6
Hy(4) = 10
Hy(5) = 15,

So that we find that

Hs(5) = Ha(1) + Ha(2) + H2(3) + Ha(4) + Ha(5)
= 1+34+6+10+15=35.

Problem 16 (the number of tied tournaments)

Part (a): See Table 2 for the enumerations used in computing N(3). We have denoted A,
B, and C' by the people all in the first place.

Part (b): To argue the given sum, we consider how many outcomes there are when i-players
tie for last place. To determine this we have to choose the i players from n that will tie (which
can be done in ZJ ways). We then have to distributed the remaining n — i players in

winning combinations (with ties allowed). This can be done recursively in N(n — i) ways.
Summing up all of these terms we find that

N@):i(’;)mn—i).

Part (c): In the above expression let j = n — 4, then our limits on the sum above change
as follows

t=1 — j=n-—1 and
1=n — j=0,

so that the above sum for N(n) becomes



First Place

Second Place

Third Place

A.B.C
AB
AC
C,B

e QeI

B
C

C
B
A

B,C

C,A

AB

- Q=AW

A
B

W e Q

C
A

Table 2: Here we have enumerated many of the possible ties that can happen with three
people. The first row corresponds to all three in first place. The next three rows corresponds
to two people in first place and the other in second place. The third row corresponds to two
people in second place and one in first. The remaining rows correspond to one person in

each position. The ellipses (:) denotes thirteen possible outcomes.

Part (d): For the specific case of N(3) we find that

N(4)

N(3) =

(2o (22

— N(0)+3N(1) +3N(2) = 1+ 3(1) + 3(3) = 13.
We also find for N(4) that

%)N(OHG)N@H(3)N(2)+(§
3-4
N

N(2)+4N(3) = 1+4(1) + 6(3) + 4(13) = 75.

Problem 17 (why the binomial equals the multinomial)

The expression < 7: ) is the number of ways to choose r objects from n, leaving another

group of n — r objects. The expression (

rn—r

) is the number of divisions of n distinct



objects into two groups of size r and of size n — r respectively. As these are the same thing
the numbers are equivalent.

Problem 18 (a decomposition of the multinomial coefficient)

To compute < " we consider fixing one particular object from the n. Then
Ny, N2, N3, - -+, Ny
this object can end up in any of the r individual groups. If it appears in the first one then we

-1 . . . .
have ( " ) , possible arrangements for the other objects. If it appears in
n1_17n27n37”'7n7‘

. . o . —1
the second group then the remaining objects can be distributed in ( " )
ny,Ng — 17”37"' y Moy

ways, etc. Repeating this argument for all of the r groups we see that the original multinomial
coefficient can be written as sums of these individual multinomial terms as

Ny, Ng, N3y -+ , Ny nl—l,ng,ng,---,nr
nl,ng—l,ng,--- , Ty

n—1
ni,ng,ng, - - 7n7’_1

Problem 19 (the multinomial theorem)

The multinomial therm is

n
n ni ,.n2 n
(x1+ 20+ +2,) E <n1n2-~- n)xle...xrr’
? ) » LU

nit+nz+-+nr=n

which can be proved by recognizing that the product of (x; + x9 + - -+ + x,.)" will contain
products of the type x'x5? - - - ', and recognizing that the number of such terms, i.e. the
coefficient in front of this term is a count of the number of times we can select n; of the
variable x1’s, and ny of the variable x5, etc from the n variable choices. Since this number

equals the multinomial coefficient we have proven the multinomial theorem.

Problem 20 (the number of ways to fill bounded urns)

Let x; be the number of balls in the ith urn. We must have x; > m; and we are distributing
the n balls so that > ., x; = n. To solve this problem lets shift our variables so that each
must be greater than or equal to zero. Our constraint then becomes (by subtracting the



lower bound on z;)
s

Z(xi—mi):n—Zmi.

i=1
This expression motivates us to define v; = x; — m;. Then v; > 0 so we are looking for the
number of solutions to the equation

T

r
E Vi =N — E my,
i=1

i=1

where v; must be greater than or equal to zero. This number is given by

(n—zzlmﬁrr—l)

r—1

Problem 21 (k zeros in an integer equation )

To find the number of solutions to

Ti+t Tyt T =N,

2 ways and
then count the number of solutions with positive (greater than or equal to one solutions)
for the remaining r — k variables. The number of solutions to the remaining equation is

where exactly k of the x,’s are zero, we can select k of the z;’s to be zero in

-1 .
( " ) ways so that the total number is the product of the two or

().

Problem 22 (the number of partial derivatives)

Let n; be the number of derivatives taken of the z;th variable. Then a total order of n
derivatives requires that these componentwise derivatives satisfy > , n; = n, with n; > 0.
The number of such is given by

n+n—1Y\ [ 2n—-1
n—1 -\ n—-1 '
Problem 23 (counting discrete wedges)

We require that x; > 1 and that they sum to a value less than £, i.e.

i=1



To count the number of solutions to this equation consider the number of equations with
r;>land > ;= k, which is

k—1

n—1

so to calculate the number of equations to the requested problem we add these up for all
k < k. The number of solutions is given by

k ~
Z(k_l) with k>n.
£ n—1

k=n

Chapter 1: Self-Test Problems and Exercises
Problem 1 (counting arrangements of letters)

Part (a): Consider the pair of A with B as one object. Now there are two orderings of this
“fused” object i.e. AB and BA. The remaining letters can be placed in 4! orderings and
once an ordering is specified the fused A/B block can be in any of the five locations around
the permutation of the letters CDEF. Thus we have 2 - 4! - 5 = 240 total orderings.

Part (b): We want to enforce that A must be before B. Lets begin to construct a valid
sequence of characters by first placing the other letters C DEF', which can be done in 4! = 24
possible ways. Now consider an arbitrary permutation of CDEF such as DFCFE. Then if we
place A in the left most position (such as as in ADFCFE), we see that there are five possible
locations for the letter B. For example we can have ABDFCFE, ADBFCE, ADFBCE,
ADFCBE, or ADFCEB. If Aislocated in the second position from the left (asin DAFCE)
then there are four possible locations for B. Continuing this logic we see that we have a total
of 5+443+2+1 =236 — 15 possible ways to place A and B such that they are ordered

2
with A before B in each permutation. Thus in total we have 15 - 4! = 360 total orderings.

Part (c): Lets solve this problem by placing A, then placing B and then placing C. Now
we can place these characters at any of the six possible character locations. To explicitly
specify their locations lets let the integer variables ng, ni, ns, and n3 denote the number of
blanks (from our total of six) that are before the A, between the A and the B, between the
B and the C, and after the C'. By construction we must have each n; satisfy

n; >0 for ¢=0,1,2,3.

In addition the sum of the n;’s plus the three spaces occupied by A, B, and C' must add to
Six or
n0+n1+n2+n3+3:6,

or equivalently
ng+ni+ns+n3=3.



The number of solutions to such integer equalities is discussed in the book. Specifically,

there are
3+4—-1Y\ (6
()= (5) =

such solutions. For each of these solutions, we have 3! = 6 ways to place the three other
letters giving a total of 6 - 20 = 120 arrangements.

Part (d): For this problem A must be before B and C' must be before D. Let begin to
construct a valid ordering by placing the letters E and F first. This can be done in two ways
EF or FE. Next lets place the letters A and B, which if A is located at the left most position
as in AEF, then B has three possible choices. As in Part (b) from this problem there are
a total of 3+ 2+ 1 = 6 ways to place A and B such that A comes before B. Following the
same logic as in Part (b) above when we place C' and D there are 5+4+3+2+1=15
possible placements. In total then we have 15 -6 -2 = 180 possible orderings.

Part (e): There are 2! ways of arranging A and B, 2! ways of arranging C' and D, and 2!
ways of arranging the remaining letters £ and F. Lets us first place the blocks of letters
consisting of the pair A and B which can be placed in any of the positions around E and F'.
There are three such positions. Next lets us place the block of letters consisting of C' and
D which can be placed in any of the four positions (between the F, F' individual letters, or
the A and B block). This gives a total number of arrangements of

21.21.21.3.4=96.

Part (f): E can be placed in any of five choices, first, second, third, fourth or fifth. Then
the remaining blocks can be placed in 5! ways to get in total 5(5!) = 600 arrangement’s.

Problem 2 (counting seatings of people)

We have 4! arrangements of the Americans, 3! arrangements of the French, and 3! arrange-
ments of the Britch and then 3! arrangements of these groups giving

41.31.31.31,

possible arrangements.

Problem 3 (counting presidents)

Part (a): With no restrictions we must select three people from ten. This can be done in
1 : : . .
30 ways. Then with these three people there are 3! ways to specify which person is the

president, the treasurer, etc. Thus in total we have

10 10!
3= —
( ] ) 3= = =720,



possible choices.

Part (b): If A and B will not searve together we can construct the total number of choices
by considering clubs consisting of instances with A included but no B, B included by no A,
and finally neither A or B included. This can be represented as

() () (3) e

This result needs to again be multipled by 3! as in Part (a) of this problem. When we do so
we find we obtain 672.

Part (c): In the same way as in Part (b) of this problem lets count first the number of clubs
with C' and D in them and second the number of clubs without C' and D in them. This

number is
8 8
(1)+(5)-o

Again multiplying by 3! we find a total number of 3! - 64 = 384 clubs.

Part (d): For E to be an officer means that £ must be selected as a club member. The

number of other members that can be selected is given by < ) = 36. Again multiplying

2
this by 3! gives a total of 216 clubs.

Part (e): If for I to serve F' must be a president we have two cases. The first is where F
serves and is the president and the second where F' does not serve. When F' is the president
we have two permutations for the jobs of the other two selected members. When F' does not
serve, we have 3! = 6 possible permutations in assigning titles amoung the selected people.

In total then we have
9 9
2(2)+6<3)—576,

possible clubs.

Problem 4 (anwsering questions)

1
70 = 120 ways. If she
must select at least three from the first five then she can choose to anwser three, four or all
five of the questions. Counting each of these choices in tern, we find that she has

() ()(D)-(2)(2)-m

She must select seven questions from ten, which can be done in

possible ways.



Problem 5 (dividing gifts)

We have ( ; ) ways to select three gifts for the first child, then ( ;1 ) ways to select two

gifts for the second, and finally for the third child. Giving a total of

2
2

(1) ()-2) -

arrangements.

Problem 6 (license plates)

We can pick the location of the three letters in ways. Once these positions are selected

7
3
we have 262 different combinations of letters that can be placed in the three spots. From
the four remaining slots we can place 10* different digits giving in total

7 3 10
(1) 2100

possible seven place license plates.

Problem 7 (a simple combinatorial argument)

Remember that the expression ( Z ) counts the number of ways we can select r items from

n. Notice that once we have specified a particular selection of r items, by construction we
have also specified a particular selection of n — r items, i.e. the remaining ones that are
unselected. Since for each specification of r items we have an equivalent selection of n — r

items, the number of both i.e. ( Z ) and ( n T_l . ) must be equal.

Problem 8 (counting n-digit numbers)

Part (a): To have no to consecutive digits equal, we can select the first digit in one of ten
possible ways. The next digit in one of nine possible ways (we can’t use the digit we selected
for the first position). For the third digit we have three possible choices, etc. Thus in total

we have
10-9-9---9=10-9""1,

possible digits.



Part (b): We now want to count the number of n-digit numbers where the digit 0 appears i
times. Lets pick the locations where we want to place the zeros. This can be done in TZL )

ways. We then have nine choices for the other digits to place in the other n — ¢ locations.
This gives 9" possible enoumerations for non-zero digits. In total then we have

7

n digit numbers with ¢ zeros in them.

Problem 9 (selecting three students from three classes)

Part (a): To choose three students from 3n total students can be done in ( 3?:1 ) ways.

Part (b): To pick three students from the same class we must first pick the class to draw

the student from. This can be done in ( 3

1 ) = 3 ways. Once the class has been picked we

have to pick the three students in from the n in that class. This can be done in < g ) ways.

(%),

possible selections of three students all from one class.

Thus in total we have

Part (c): To get two students in the same class and another in a different class, we must

1
ways. Next we pick the other class from which to draw the singleton student from. Since
there are two possible classes to select this student from this can be done in two ways. Once
both of these classes are selected we pick the individual two and one students from their

first pick the class from which to draw the two students from. This can be done in ( 3 = 3

respective classes in < g ) and ( T ) ways respectively. Thus in total we have

3-2-(2‘) (T):(mwzgn?(n—l),

ways.
0\
Part (d): Three students (all from a different class) can be picked in ( 1 ) = n?® ways.

Part (e): As an identity we have then that

<3§L):3<g>+3n2(n—1)+n3.



We can check that this expression is correct by expanding each side. Expanding the left
hand side we find that

3n 3n! 3n(3n—1)(3n—2) 9n® 9n?
= = = T 4n.
3 31(3n — 3)! 6 2 2

While expanding the right hand side we find that

|
3<n>+3n2(n—1)+n3 = 3#+3n3—3n2+n3

3 3!(n — 3)
_ n(n — 12)(n —2) +dn? — 32
_ n(n? —23n +2) +dn? — a2
3 2
= %—3%+n+4n3—3n2
9nd  9n? N
= ——"—+n
2 2 ’

which is the same, showing the equivalence.

Problem 10 (counting five digit numbers with no triple counts)

Lets first enumerate the number of five digit numbers that can be constructed with no
repeated digits. Since we have nine choices for the first digit, eight choices for the second
digit, seven choices for the third digit etc. We find the number of five digit numbers with no

repeated digits given by 9-8-7-6-5 = % = 15120.

Now lets count the number of five digit numbers where one of the digits 1,2, 3,--- ,9 repeats.
We can pick the digit that will repeat in nine ways and select its position in the five digits
in ( g ) ways. To fill the remaining three digit location can be done in 8 - 7 -6 ways. This
gives in total

9-(;)-8~7-6:30240.

Lets now count the number five digit numbers with two repeated digits. To compute this

we might argue as follows. We can select the first digit and its location in 9 - ( g ) ways.

We can select the second repeated digit and its location in 8 - ( ;) ) ways. The final digit

can be selected in seven ways, giving in total

d 3
9(2)-8(2)-7:15120.

We note, however, that this analysis (as it stands) double counts the true number of five
digits numbers with two repeated digits. This is because in first selecting the first digit from



nine classes and then selecting the second digit from eight choices the total two digits chosen
can actually be selected in the opposite order but placed in same spots from among our five
digits. Thus we have to divide the above number by two giving

@ = 7560.

So in total we have by summing up all these mutually exclusive events we find that the total
number of five digit numbers allowing repeated digits is given by

3 1 D 3
9~8-7-6~5+9<2)-8~7~6+§~9-(2)8(2)~7—52920.

Problem 11 (counting first round winners)

Lets consider a simple case first and then generalize this result. Consider some symbolic
players denoted by A, B,C, D, E,F. Then we can construct a pairing of players by first
selecting three players and then ordering the remaining three players with respect to the
first chosen three. For example, lets first select the players B, FE, and F. Then if we want A
to play E, C to play F, and D to play B we can represent this graphically by the following

BEF
DAC,

where the players in a given fixed column play each other. From this we can select three
different winners by selecting who wins each match. This can be done in 22 total ways.
Since we have two possible choices for the winner of the first match, two possible choices for
the winner of the second match, and finally two possible choices for the winner of the third
match. Thus two generalize this procedure to 2n people we must first select n players from

. . 2
the 2n to for the “template” first row. This can be done in : ways. We then must

select one of the n! orderings of the remaining n players to form matches with. Finally, we
must select winners of each match in 2" ways. In total we would then conclude that we have

|
<2”).n1.2n:@.2"7
n

n!

total first round results. The problem with this is that it will double count the total number
of pairings. It will count the pairs AB and BA as distinct. To remove this over counting we
need to divide by the total number of ordered n pairs. This number is 2". When we divide

by this we find that the total number of first round results is given by
(2n)!

n!

Problem 12 (selecting committees)

Since we must select a total of six people consisting of at least three women and two men,
we could select a committee with four women and two mean or a committee with three



woman and three men. The number of ways of selecting this first type of committee is given

by < i ) ( ; ) The number of ways to select the second type of committee is given by

( 2 ) ( ?7) ) So the total number of ways to select a committee of six people is
8 7 8 7
(4)<2)+<3><3)

Problem 13 (the number of different art sales)

Let D; be the number of Dalis collected/bought by the i-th collector, G; be the number of
van Goghs collected by the i-th collector, and finally P; the number of Picassos’ collected by
the i-th collector when ¢ = 1,2, 3,4, 5. Then since all paintings are sold we have the following
constraints on D;, G;, and P,

5
Y Di=4, Y Gi=5 > P=6.
; i=1

Along with the requirements that D; > 0, G; > 0, and P; > 0. Remembering that the
number of solutions to an equation like

T+ Ta+ -+ T =n,

when z; > 0 is given by " ji; ! . Thus the number of solutions to the first equation
above is given by < 4 ;EI 1 = i ) = 70, the number of solutions to the second
D 5+5H-—1 9 .
equation is given by 5_1 =l 4= 126, and finally the number of solutions to
the third equation is given by 0 ;EI : = 140 = 210. Thus the total number of

solutions is given by the product of these three numbers. We find that

()(2) (1)

See the Matlab file chap_1_st_13.m for these calculations.

Problem 14 (counting vectors that sum to less than k)

integer. Now since the smallest value that Y ", z; can be under these conditions is given
when z; = 1 for all ¢ and gives a resulting sum of n. Now we note that for this problem the
sum » ", z; take on any value greater than n up to and including k. Consider the number

We want to evaluate the number of solutions to ZZ" 1T < k for k > n, and z; a positive



of solutions to Y1 , x; = j when j is fixed such that n < j < k. This number is given by

—1 i L i . . .
( iz T So the total number of solutions is given by summing this expression over j for
j ranging from n to k. We then find the total number of vectors (zq, s, - ,x,) such that

each w; is a positive integer and Y | x; < k is given by

(151

J=n

Problem 15 (all possible passing students)

With n total students, lets assume that k people pass the test. These k students can be

selected in ( " ) ways. All possible orderings or rankings of these k people is given by k!

k
so that the we have
n
|
different possible orderings when k people pass the test. Then the total number of possible

test postings is given by
n
s (1 )n

k=0
Problem 16 (subsets that contain at least one number)

There are < 240 ) subsets of size four. The number of subsets that contain at least one of
the elements 1,2, 3,4, 5 is the complement of the number of subsets that don’t contain any of

the elements 1,2, 3,4, 5. This number is ( 15

4 ) , so the total number of subsets that contain

at least one of 1,2,3,4,5 is given by

20 15
< 4 )-( 4 )—4845—1365—3480.

Problem 17 (a simple combinatorial identity)

To show that



is true, begin by expanding the right hand side (RHS) of this expression. Using the definition
of the binomial coefficients we obtain

k! n—k)!
RHS = m®—2ﬂ+km_ky+mé—k12ﬂ
B k%;1)+mn_k)km—kXZ—k—D

(k* —k+kn—k*+n*>—nk —n—kn+k +k)

(’I’L2 — ’I’L) .

N~ DN

Which we can recognize as equivalent to ( ;L

(g):2wﬁaﬂ:nm;n'

proving the desired equivalence. A combinatorial argument for this expression can be given

) since from its definition we have that

in the following way. The left hand side represents the number of ways to select

n
2
two items from n. Now for any k (with 1 < k < n) we can think about the entire set of n
items as being divided into two parts. The first part will have k items and the second part
will have the remaining n — k items. Then by considering all possible halves the two items

selected could come from will yield the decomposition shown on the right hand side of the

above. For example, we can draw our two items from the initial & in the first half in ( ]; )

2
element from the set with k£ elements and another element from the set with n — k elements,
in k(n — k) ways. Summing all of these terms together gives

(g)+k(n—k)+<ngk) for 1<k<n,

. . n
as an equivalent expression for ( 9 )

ways, from the second half (which has n—k elements) in ways, or by drawing one



Chapter 2 (Axioms of Probability)

Chapter 2: Problems
Problem 1 (the sample space)

The sample space consists of the possible experimental outcomes, which in this case is given
by
{(R,R),(R,G),(R,B), (G, R),(G,G),(G,B),(B,R),(B,G),(B,B)} .

If the first marble is not replaced then our sample space loses all “paired” terms in the above
(i.e. terms like (R, R)) and it becomes

{(R,G), (R, B),(G,R),(G,B), (B, R),(B,G)} .

Problem 2 (the sample space of continually rolling a die)

The sample space consists of all possible die rolls to obtain a six. For example we have
{(6)7 (17 6)7 (27 6)7 (37 6)7 (47 6)7 (57 6)7 (17 L, 6)7 (17 2, 6)7 B (27 L, 6)7 (27 2, 6) o }

The points in E,, are all sequences of rolls with n elements in them, so that U°E,, is all
possible sequences ending with a six. Since a six must happen eventually, we have (U E, )¢ =

o.

Problem 8 (mutually exclusive events)

Since A and B are mutually exclusive then P(AU B) = P(A) + P(B).

Part (a): To calculate the probability that either A or B occurs we evaluate P(AU B) =
P(A) + P(B) = 0.3 +0.5=0.8

Part (b): To calculate the probability that A occurs but B does not we want to evaluate
P(A\B). This can be done by considering

P(AUB) = P(BU (A\B)) = P(B) + P(A\B)

where the last equality is due to the fact that B and A\ B are mutually independent. Using
what we found from part (a) P(AU B) = P(A) + P(B), the above gives

P(A\B) = P(A) + P(B) — P(B) = P(A) = 0.3.



Part (c): To calculate the probability that both A and B occurs we want to evaluate
P(AN B), which can be found by using

P(AUB)=P(A)+ P(B)— P(ANB).
Using what we know in the above we have that

P(ANB) = P(A)+ P(B)— P(AUB) =0.8—03-0.5=0),

Problem 9 (accepting credit cards)

Let A be the event that a person carries the American Express card and B be the event that
a person carries the VISA card. Then we want to evaluate P(UB), the probability that a
person carries the American Express card or the person carries the VISA card. This can be
calculated as

P(AUB) = P(A)+ P(B) — P(ANB) = 0.24+0.61 — 0.11 = 0.74 .

Problem 10 (wearing rings and necklaces)

Let P(A) be the probability that a student wears a ring. Let P(B) be the probability that
a student wears a necklace. Then from the information given we have that

P(A) = 02
P(B) = 0.3
P((AUB)) = 0.3.

Part (a): We desire to calculate for this subproblem P(A U B), which is given by
P(AUB)=1-P((AUB))=1-06=04,

Part (b): We desire to calculate for this subproblem P(AB), which can be calculated by
using the inclusion/exclusion identity for two sets which is

P(AUB)=P(A)+ P(B)— P(AB).
so solving for P(AB) in the above we find that

P(AB) = P(A)+ P(B) — P(AUB) =0.2+0.3 — 0.4 =0.1.

Problem 11 (smoking cigarettes v.s cigars)

Let A be the event that a male smokes cigarettes and let B be the event that a male smokes
cigars. Then the data given is that P(A) = 0.28, P(B) = 0.07, and P(AB) = 0.05.



Part (a): We desire to calculate for this subproblem P((AU B)°), which is given by (using
the inclusion/exclusion identity for two sets)

P(AUB)®) = 1- P(AUB)
— 1—(P(A)+ P(B) — P(AB))
— 1-0.28—0.07+0.05=0.7.

Part (b): We desire to calculate for this subproblem P(B N A¢) We will compute this from
the identity
P(B)=P((BNA)U(BNA)=PBNA°)+PBNA),

since the events BN A¢ and B N A are mutually exclusive. With this identity we see that
the event that we desire the probability of (B N A€) is given by

P(BN A% = P(B) — P(AN B) = 0.07 — 0.05 = 0.02.

Problem 12 (language probabilities)

Let S be the event that a student is in a Spanish class, let F' be the event that a student is
in a French class and let G be the event that a student is in a German class. From the data
given we have that

P(S) = 028, P(F)=026, P(G)=0.16
P(SNF) = 012, P(SNG)=004, P(FNG)=0.06
P(SNFNG) = 0.02.

Part (a): We desire to compute
P-(SUFUG))=1-P(SUFUQG).

Define the event A to be A =S U F UG, then we will use the inclusion/exclusion identity
for three sets which expresses P(A) = P(S'U F UG) in terms of set intersections as

P(A) = P(S)+P(F)+P(G)—P(SNF)—P(SNG)— P(FNG)+ P(SNFNG)
0.28 + 0.26 + 0.16 — 0.12 — 0.04 — 0.06 + 0.02 = 0.5 .

So that we have that P(~(SUFUG)) =1—-0.5=0.5.

Part (b): Using the definitions of the events above for this subproblem we want to compute
P(SN(=F)N(=G)), P((=S)NFN(=G)), P((=S)N(=F)NG).

As these are all of the same form, lets first consider P(S N (=F) N (=G)), which equals
P(SN(=(FUQG))). Now decomposing S into two disjoint sets SN(=(FUG)) and SN(FUG)
we see that P(S) can be written as

P(S) = P(SN(~(FUG))) + P(SN(FUG)).



Now since we know P(.S) if we knew P(SN(FUG)) we can compute the desired probability.
Distributing the intersection in S N (F' U G), we see that we can write this set as

SN(FUG)=(SNF)U(SNG).
So that P(S N (F UG)) can be computed (using the inclusion/exclusion identity) as
P(SN(FUG)) = P(SNF)U(SNG))
= P(SNF)+P(SNG)—P(SNF)N(SNG))

— P(SNF)+P(SNG)—P(SNFNG)
0.12 +0.04 — 0.02 = 0.14.

)_
)_

Thus

P(SN(=(FUG))) = P(S)—PSN(FUG))
= 0.28—0.14=0.14.

In the same way we find that

P((mS)NFN(-G)) = P(F)—P(FN(SUG))
= PF)—(P(FNS)+P(FNG)—-P(FNSNG)
= 0.26 -0.12—-0.06 +0.02 =0.1.

and that

P(=S)N(-F)NG) = P(G)—P(GN(SUF))
= P(G)—(P(GNS)+P(GNF)—P(SNFNG)
= 0.16 —0.04 — 0.06 + 0.02 = 0.08 .

With all of these intermediate results we can compute that the probability that a student is
taking exactly one language class is given by the sum of the probabilities of the three events
introduced at the start of this subproblem. We find that this sum is given by

0.14+0.1 4+ 0.08 = 0.32.

Part (c): If two students are chosen randomly the probability that at least one of them is
taking a language class is the complement of the probability that neither is taking a language
class. From part a of this problem we know that fifty students are not taking a language
class, from the one hundred students at the school. Therefore the probability that we select
two students both not in a language class is given by

50
2 ) 1225 49

(100) T 4950 198’
2

thus the probability of drawing two students at least one of which is in a language class is

given by
49 149

198 198"



Problem 13 (the number of paper readers)

Before we begin to solve this problem lets take the given probabilities of intersections of
events and convert them into probabilities of unions of events. Then if we need these values
later in the problem we will have them. This can be done with the inclusion-exclusion
identity. For two general sets A and B the inclusion-exclusion identity is

P(AUB)=P(A)+ P(B)— P(ANB).

Using this we can evaluate the probabilities of union of events.

P(IIUII) = P(I)+ P(III) — PIINIII) = 0.3 4 0.05 — 0.04 = 0.31
P(IUIL) = P®)+ P(I) — PANTI) = 0.1+ 0.3 — 0.08 = 0.32
P(IUIIL) = P(I)+ P(III) — PANTII) = 0.1+ 0.05 — 0.02 = 0.13
PIUTIUII) = P(I)+ P(I) + P(III) — P(IN1I) — PINIII)

— P(IINII) + P(INIINII)
= 0.140.340.056—-0.08—-0.02—-0.0440.01 =0.32.

We will now use these results in the following wherever needed.

Part (a): The requested proportion of people who read only one paper can be represented
from three disjoint probabilities/proportions:

1. P(IN=II N —III) which represents the proportion of people who only read paper 1.
2. P(=INII N —III) which represents the proportion of people who only read paper II.

3. P(=IN—=II NIII) which represents the proportion of people who only read paper III.

The sum of these three probabilities will be the total number of people who read only one
newspaper. To compute the first probability (P (I N —II N —III)) we begin by noting that

P(IN 11N 1) + P(IN =(=I1 N —111)) = P(I),

which is true since we can obtain the event I by intersecting it with two sets that union to
the entire sample space i.e. =11 N —lII, and its negation —(—=II N —IIT). With this expression
we can evaluate our desired probability P(IN—=IIN—III) using the above. Simple subtraction
gives

P(IN-IIN-I) = P(I)— P(IN~(=I1N=III))

P(I) — P(IN (ITUTII))
P(I) = P((INI) U (INTIID)).

Where the last two equations follows from the first by some simple set theory. Since the
problem statement gives the probabilities of the events I N II and I N III, to be able to
further evaluate the right hand side of the expression above requires the ability to compute



probabilities of unions of such sets. This can be done with the inclusion-exclusion identity
which for two general sets A and B is given by P(AUB) = P(A) + P(B) — P(AN B). Thus
the above desired probability then becomes

P(IN-IIN-I) = PI)— PINII) — PANII) + P((INI) N (INII))
= P(I)= P(INII) — P(INII) 4+ P(INTIN1II)
— 0.1-0.08—0.02+0.01 = 0.01,

using the numbers provided. For the probability P(—I N II N —=III) of we can use the work
earlier with the substitutions

I — 1I
Im — I.

Since in the first probability we computed the event not negated is event I, while in the
second probability this is event II. This substitution gives

P(-INIIN-II) = P(I) — PAINT) — PAIN ) + P(ITN TN TII)
= 0.3—0.08—0.04+0.01 =0.19,

For the probability P(—I N —=II NIII) of we can use the work earlier with the substitutions

I — III
mr — I.

To give

P(-IN-IINII) = P®I)— P(IIINI) — PIIINT) + P NI NIII)
0.05 — 0.04 — 0.02 + 0.01 = 0.00.

Finally the number of people who read only one newspaper is given by
0.01+0.19+40.00 =0.2,

so the number of people who read only one newspaper is given by 0.2 x 10° = 20, 000.

Part (b): The requested proportion of people who read at least two newspapers can be
represented from three disjoint probabilities/proportions:

1. P(INIIN —II0)

2. P(IN —I1N1II)

3. P(-INIINIII)
- P(

4. P(INIINIII)



We can compute each in the following ways. For the first probability we note that

P(-INIINII) + PINIIAII) = PIINIII)
= P(II) + P(I1I) — P(IT U 1)
= 03+05—-0.31=0.04.

So that P(~=INTINIIT) = 0.04 — P(INIINIII) = 0.04 — 0.01 = 0.03. Using this we find that

P(IN-IINII) = P(INII)— PINIIAIII)
= P(I)+ P(Il) — PIUTIl) — P(INIINIII)
0.1+ 0.5—0.13—0.01 = 0.01,

and that

PINIIN-IL) = P(INI)—PINIINII)
= P(I)+ P(II) — P(IUID) — P(INIIN1II)
0.140.3—0.32 —0.01 = 0.07. (1)

We also have P(I N II NIII) = 0.01, from the problem statement. Combining all of this
information the total percentage of people that read at least two newspapers is given by

0.03+0.01 +0.07+0.01 =0.12,

so the total number of people is given by 0.12 x 10° = 12000.

Part (c): For this part we to compute P((INII) U (IIINII)), which gives

P(INI)UIINID)) = PANI)+ PAIINII) — P(INIIAIII)
— 0.0840.04 —0.01 = 0.11,

so the number of people read at least one morning paper and one evening paper is 0.11x 10° =
11000.

Part (d): To not read any newspaper we are looking for
1—PIUIlUIIl) =1-0.32=0.68,

so the number of people is 68000.

Part (e): To read only one morning paper and one evening paper is expressed as
P(INIIN=II) + P(-INIINIII).

The first expression has been calculated in Equation 1 as 0.07, while the second expansion
has been calculated as 0.03 giving a total 0.01 giving a total of 10000 people who read I as
their morning paper and II as their evening paper or who read III as their morning paper
and II as their evening paper.



Problem 14 (an inconsistent study)

Following the hint given in the book, we let M denote the set of people who are married,
W the set of people who are working professionals, and G the set of people who are college
graduates. If we choose a random person and ask what the probability that he/she is either
married or working or a graduate we are looking to compute P(M U W U G). By the
inclusion /exclusion theorem we have that the probability of this event is given by

PMMUWUG) = PM)+P(W)+ P(G)
P(MNW)—-PMNG)—-PWnNG)
+ P(MNWNG).

From the given data each individual event probability can be estimated as

470 925 312

PIM) = 15007 PO =100 P = 1000

and each pairwise event probability can be estimated as

147 86 42

PMNG)= 1000 PMNW)= 1000 PWNG) = 1000

Finally the three-way event probability can be estimated as

25

Using these numbers in the inclusion/exclusion formula above we find that

PMMUWUG) = 047+ 0.525+0.312 —0.147 — 0.086 — 0.042 + 0.025
= 1.057>1,

in contradiction to the rules of probability.

Problem 15 (probabilities of various poker hands)

Part (a): We must count the number of ways to obtain five cards of the same suit. We can

first pick the suit in ( le ) = 4 ways after which we must pick five cards in ( 153 ) ways.

13
4( . )_5148,

ways to pick cards in a flush giving a probability of

13
()
2 =0.00198.

(%)

So in total we have



4 ways to
9 y
obtain the faces for these two cards. We can select the second denomination “b” in twelve

Part (b): We can select the first denomination “a” in thirteen ways with

4 . . P .
1 possible faces, the third denomination in eleven ways with four faces, the
fourth denomination in ten ways again with four possible faces. The selection of the cards
“b”, “c”, and “d” can be permuted in any of the 3! ways and the same hand results. Thus

we have in total for the number of paired hands the following count

s(3) () n()e(d)

3!

ways with

Giving a probability of 0.42256.

. . 1 4
Part (c): To calculate the number of hands with two pairs we have ( 13 ) ( 9 ) ways to
12 4
1 2
“a” pair and then the “b” pair results in the same hand as selecting the “b” pair and then
the “a” pair this direct product over counts the total number of “a” and “b” pairs by 2! = 2.

select the “a” pair. Then ways to select the “b” pair. Since first selecting the

Finally, we have < 111 ) < le ) ways to pick the last card in the hand. Thus we have
1 2 1 2 11 4
() ()=

total number of hands. Giving a probability of 0.04754.

13

Part (d): We have < 1

4 . . . .
) < 3 ) ways to pick the “a” triplet. We can then pick “b” in

1 1
number of three of a kind hands is given by

( 12 ) -4 and pick “c” in ( 1 ) -4. This combination over counts by two so that the total

1 3 2!

. ) <112)‘4<111)‘4
< ) : ( ) — 54912,
giving a probability of 0.021128.

Part (e): We have 13- ways to pick the “a” denomination and twelve ways to pick

4
4
the second card with a possible four faces, giving in total 13- 12 - 4 = 624 possible hands.
This gives a probability of 0.00024.



Problem 16 (poker dice probabilities)

Part (a): We can select the five numbers that will show on the face of the 5 die in ( g ) =6

ways. We then have 5! ways to order these five selected numbers. This gives for a probability
6-5! 6!

F e 0.09239 .

Another way to compute this is using the results from parts (b)-(g) for this problem our
probability of interest is
| —~Py—P.— Py~ P.— P;— P,

[155M)

where P; is the probability computed during part “i” of this problem. Using the values
provided in the problem we can evaluate the above to 0.0925.

Part (b): So solve this problem we will think of the die’s outcome as being a numerical
specifications (one through six) of five “slots”. In this specification there are 6° total out-
comes for a trial with the five dice. To determine the number of one pair “hands”, we note
that we can pick the number in the pair in six ways and their locations from the five bins in

( g ) ways. Another number in the hand can be chosen from the five remaining numbers

and placed in any of the remaining bins in ways. Continuing this line of reasoning

3
1
for the values and placements of the remaining two dice, we have

o(3) (1) (1))

as the number of ordered placements of our four distinct numbers. Since the ordered place-
ment of the three different singleton numbers does not matter we must divide this result by
3!, which results in a value of 3600. Then the probability of one pair is given by

3600
5 = 0.4629 .

Part (c): We specify the two numerical values to use in each of the two pairs in g

0 ), the location of the second pair in ( g )

ways. Then the location of the first pair in ( 9

ways, and finally the ( 4

1 ) to select the third number. When we multiply these we get

(2) ()G () =

Combined this gives a probability of obtaining two pair of

1800

& 0.2315.




Part (d): We can pick the number for the digit that is repeated three times in six ways,
another digit in five ways and the final digit in four ways. The number of ways we can

place the three dice with the same numeric value is given by < g ) ways. So the number of

permutations of these three numbers is given by

6~5~4-<§):1200.

This gives a probability of 12% = 0.154.

Part (e): Recall that a full house is five dice, three and two of which have the same numeric
value. We can choose the number shown on three die in 6 ways and their locations in the
five rolls in ( > ) ways. We then choose the number shown on the remaining two die in 5

3
ways. Thus the probability of a full houses is thus given by

3
o5-( )
— = =0.0386.

65

Part (f): To get four dice with the same numeric value we must pick one special number

o 6 ) . .
out of six in ( 1 ) ways representing the four common die. We then pick one more number

. . 5 . .
from the remaining five in | ) ways representing the number on the lone die. Thus we

have ( ? ) . ( i) ) ways to pick the two numbers to use in the selection of this hand. We

have ? = 5 places in which we can place the lone die after which the location of the

common four is determined. Using this the count of the number of arrangements is given by

(£)-() -

This gives a requested probability of % = 0.01929.

Part (g): If all five dice are the same then there are one of six possibilities (the six numbers
on a die). The total number of possible die throws is 6° = 7776 giving a probability to throw
this hand of

l = L = 0.0007716 .
6> 6%

Problem 17 (randomly placing rooks)

A possible placement of a rook on the chess board can be obtained by specifying the row and
column at which we will locate our rook. Since there are eight rows and eight columns there



are 8% = 64 possible placements for a given rook. After we place each rook we obviously have
one less position where we can place the additional rooks. So the total number of possible
locations where we can place eight rooks is given by

64-63-62-61-60-59-58-57,
since the order of placement does not matter we must divide this number by 8! to get

64! ( 64

—_ = = 4426165368 .
81(64— 8)! 8 )

The number of locations where eight rooks can be placed who won’t be able to capture any
of the other is given by
8. 7%.6°-5%-42.3%.2%. 17

Which can be reasoned as follows. The first rook can be placed in 64 different places. Once
this rook is located we cannot place the next rook in the same row or column that the first
rook holds. This leaves seven choices for a row and seven choices for a column giving a total
of 7% = 49 possible choices. Since the order of these choices does not matter we will need to
divide this product by 8! giving a total probability of

812

8 —9.1091079,

(%)

(o)

in agreement with the book.

Problem 18 (randomly drawing blackjack)

9 ) We can draw an ace in

The total number of possible two card hands is given by < 52

one of four possible ways i.e. in ( le ) ways. For blackjack the other card must be a ten or

1 1
possible ways. Thus the number of possible ways to draw blackjack is given by

(D) s
(%)

a jack or a queen or a king (of any suite) and can be drawn in drdrdrd ) = < 16 )

Problem 19 (symmetric dice)

We can solve this problem by considering the disjoint events that both dice land on colors
given by red, black, yellow, or white. For the first die to land on red will happen with



probability 2/6, the same for the second die. Thus the probability that both die land on red

is given by
2\ 2
(&)

Summing up all the probabilities for all the possible colors, we have a total probability of
obtaining the same color on both dice given by

BONCICROBREIORS

Problem 20 (blackjack against a dealer)

We assume that blackjack means the player gets an ace and a king, queen, a jack or a ten
on the initial draw, and ignore the cases where the ace is used with a value of one and the
player may draw another card. In that case, the probability that either the player or the
dealer gets blackjack (independent of the other player) is just

() (V)
1 1
= 0.048265 .
52

(%)
Let A and B be the events that player A or B gets blackjack. In the above we calculated
P(A) and P(B). We want to calculate P((AU B)¢) =1 — P(AU B). This last event is

P(AUB)=P(A)+ P(B)— P(AB).

Thus we need to calculate P(AB). This can be done as

P(AB) = P(B|A)P(A) = ( :1)) ) ( 115 )P(A) = 0.001773.

(%)

We thus find that P((A U B)°) = 1 — (2(0.048265) — 0.00177) = 0.9052.

Problem 21 (the number of children)

Part (a): Let P; be the probability that the family chosen has i children. Then we see from
the numbers provided that P, = % = %, P, = % = %, Py = % = i, and P, = %, assuming
a uniform probability of selecting any given family.

Part (b): We have

A1) +8(2) +5(3) +2(4) + 1(5) =4+ 16+ 15+ 8 + 5 = 48,

total children. Then the probability a random child comes from a family with ¢ children is

given by (and denoted by P,) is P = 55, P, =12, Py =2, Py = &, and Ps = .
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Table 3: The elements of the sample space where the second die is strictly larger in value
than the first.

Problem 22 (shuffling a deck of cards)

To have the ordering exactly the same we must have k heads in a row (which leave the first &
cards unmoved) followed by n — k tails in a row (which will move the cards k+1,k+2,...n
to the end sequentially). We can do this for any £ = 0 to & = n. The probability of getting

k heads followed by n — k tails is
1 k 1 n—k B 1 n
2 2 2

Now since each of these outcomes is mutually exclusive to compute the total probability we
can sum this result for £k =0 to k = n to get

“/1\" n+1
>(3) -

k=0

Problem 23 (a larger roll than the first)

We begin by constructing the sample space of possible outcomes. These numbers are com-
puted in table 3, where the row corresponds to the outcome of the first die through and
the column corresponds to the outcome of the second die through. In each square we have
placed a one if the number on the second die is strictly larger than the first. Since each
element of our sample space has a probability of 1/36, by enumeration we find that

15_5
36 127

is our desired probability.

Problem 24 (the probability the sum of the dice is i)

As in Problem 23 we can explicitly enumerate these probabilities by counting the number
of times each occurrence happens, in Table 4 we have placed the sum of the two dice in the



1121345 |6
11213456 |7
2131456 |78
31451678719
4151678910
51671819 |10]11
617|819 10| 11|12

Table 4: The possible values for the sum of the values when two dice are rolled.

center of each square. Then by counting the number of squares where are sum equals each
number from two to twelve, we have

1 6 1
P — - P = — = —
? 36 736 6
2 1 5
Py = == p==
36 18 36
3 1 4 1
P4 = 55 = ) P9 ~ 52 A
36 12 36 9
4 1 3 1
P = —_— = P = — = —
° 36 97 36 12
5 2 1 1
P = —, Ph=—=—, Pop=—. 2
© 7367 "M 36 187 TP 36 @)
Problem 25 (rolling a five before a seven)
A sum of five has a probability of Py = 1—28 = % of occurring. A sum of seven has a
probability of P, = % of occurring, so the probability that neither a five or a seven is
given by 1 — % — % = %. Following the hint we let F,, be the event that a five occurs on the

n-th roll and no five or seven occurs on the n — 1-th rolls up to that point. Then

13\"'1
)= () 5

since we want the probability that a five comes first, this can happen at roll number one
(n = 1), at roll number two (n = 2) or any subsequent roll. Thus the probability that a five

comes first is given by
= /13\" 1 1S [13\"
S (%) 5= o2 (i)
1
9

n=1



Problem 26 (winning at craps)

From Problem 24 we have computed the individual probabilities for various sum of two
random dice. Following the hint, let E; be the event that the initial dice sum to ¢ and that
the player wins. We can compute some of these probabilities immediately P(E2) = P(Es3) =
P(FE12) =0, and P(E;) = P(E1;) = 1. We now need to compute P(E;) fori = 4,5,6,8,9, 10.
Again following the hint define E; ,, to be the event that the player initial sum is ¢ and wins
on the n-th subsequent roll. Then

P(E) =) P(Ein),

since if we win, it must be either on the first, or second, or third, etc roll after the initial
roll. We now need to calculate the P(E;,) probabilities for each n. As an example of this
calculation first lets compute P(Ej,,) which means that we initially roll a sum of four and
the player wins on the n-th subsequent roll. We will win if we roll a sum of a four or loose
if we roll a sum of a seven, while if roll anything else we continue, so to win when n =1 we

see that
I+1+1 1

36 127
since to get a sum of four we can roll pairs consisting of (1, 3), (2,2), and (3, 1).

P(E471) =

To compute P(E, ) the rules of craps state that we will win if a sum of four comes up (with
probability 1—12) and loose if a sum of a seven comes up (with probability % = %) and continue
playing if anything else is rolled. This last event (continued play) happens with probability

Thus P(Ess) = (2) 5 = 5. Here the first 2 is the probability we don’t roll a four or a

seven on the n = 1 roll and the second % comes from rolling a sum of a four on the second
roll (where n = 2). In the same way we have for P(E,3) the following

3\° 1
PEy3)=1|-) —.
(Bas) <4) 12
Here the first two factors of % are from the two rolls that “keep us in the game”, and the
factor of L, is the roll that allows us to win. Continuing in this in this manner we see that

127
3\° 1
PE.)=(2) =
(Eis) (4) 12’

and in general we find that

n—1
1
P(Ey,) = (Z) 3 for n>1.

To compute P(E;,) for other 4, the derivations just performed, only change in the probabil-
ities required to roll the initial sum. We thus find that for other initial rolls (heavily using



the results of Problem 24) that

1 1 1\"" 1/13\"!
P(Ey) = ~(1-2-1) —1(E
9 9 6 9\1

VR
—_
|
O =
|
| =
~__
T
—
Il
O =
7N W

To compute P(E,) we need to sum the results above. We have that

1 3\ 1 3\"
P(E) = — 2y == 2
(1) 12 (4) 12 (4)
n>1 n>0

1 1 1

12(1-3) 3

Note that this also gives the probability for P(Eq). For P(Es) we find P(Es) = £, which

also equals P(Ey). For P(Eg) we find that P(Es) = 2, which also equals P(Es). Then our
probability of winning craps is given by summing all of the above probabilities weighted by
the associated priors of rolling the given initial roll. We find by defining I; to be the event

that the initial roll is ¢+ and W the event that we win at craps that

P(W) = 0P(LL)+0P(I3) + % P(Iy) + g P(I5) + g P(Ig)

3 4 1
+ 1P(I7)+ 5 P(Ig) + 5 P(1ly) + 3 P(lo) +1P(I1;) + 0P(l12) .

Using the results of Exercise 25 to evaluate P(1;) for each i we find that the above summation
gives

4
= — =0.49292.
495 929

These calculations are performed in the Matlab file chap_2_prob_26.m.

P(W)

Problem 27 (drawing the first red ball)

We want the probability that A selects the first red ball. Since A draws first he will select
a red ball on the first draw with probability 13—0. If he does not select a red ball B will draw
next and he must not draw a red ball (or the game will stop). The probability that A draws
a red ball on the third total draw is then

TGl



Continuing this pattern we see that for A to draw a ball on the fifth total draw will happen

with probability
b (o3 () (123) (1-2) (3
10 9 8 7) \6
and finally on the seventh total draw with probability
=(1-2)(1-2) (-2 (1-2) (1-2) (1-2) (2)
10 9 8 7 6 5 4

If player A does not get a red ball after seven draws he will not draw a red ball before
player B. The total probability that player A draws a red ball first is given by the sum
of all these individual probabilities of these mutually exclusive events. In the Matlab code
chap_2_prob_27.m we evaluate this sum and find the probability that A wins given by

7

P(4) = .

So the corresponding probability that B wins is 1 — % = 15—2 showing the benefit to being the
first “player” in a game like this.

Problem 28 (sampling colored balls from an urn)

Part (a): We want the probability that each ball will be of the same color. This is given by

5 4 6 n 8
3 3 3
= (0.08875.
5+6+8
3
Part (b): The probability that all three balls are of different colors is given by
(D)) ()
1 1 1
= 0.247.
19
3
If we replace the ball after drawing it, then the probabilities that each ball is the same color

is now given by
5\° 6\ [8Y)°
— — — ] =0.124.

while if we want three balls of different colors, then this happens with probability given by

(5)(5)(3) o




Problem 29

Warning: Here are some notes I had on this problem. I've not had the time to check these
in as much detail as [ would have liked. Caveat emptor.

Part (a): The probability we obtain two while balls is given by

n n—1
n+m\m+n—-1/"

The probability that we obtain two black balls is given by

m m—1
m+n (m +n— 1) ’
so the probability of two balls of the same color then is
n(n —1) m(m — 1) _n(n—1)+m(m—1)

(m+n)(m+n—-1) (m+n)(m+n—-1) (m+n)(m+n-—1)

)

Part (b): Now we replace the balls after we draw them so the probability we draw two

white balls is then
n n
m+n\m+n/’

m m
m+n\m+n)’

n? + m? n? + m?

(m+mn)2  m2+2mn+n2’

and for black balls we have

So in total then we have

Part (c): We expect to have a better chance of getting two balls of the same color in
Part (b) of this problem since we have an additional white or black ball in the pot to draw
on the second draw. Thus we want to show that

n’+m? _nn—1)+m(m—1)

(m+n)2~ (m+n)(m+n—-1)
We will perform reversible manipulations to derive an equivalent expression. If the reduced
expression is true, then the original expression is true. We begin by canceling the factor min
to give

n? +m? S n(n—1) +m(m —1)
m-+n = m+n—1
multiplying by the common denominator we obtain the following sequence of transformations

(m*+n*)(m+n—-1) > (m+n)(nn—1)+m(m—1))
m?* +m*n —m? +n*m+n—n* > nnm—m+n®—n)+mim* —m+nm—n)
mi4+min—m?2+n’m+n®—n®> > mn>—mn+n>—n>+m>—m?+nm?>—nm
n*m > —mn + nm? —nm,

by dividing by mn we get n > —1 4+ n — 1 or the inequality 0 > —2 which is true showing
that the original inequality is true.



Problem 30 (the chess club)

Part (a): For Rebecca and Elise to be paired they must first be selected onto their respected
schools chess teams and then be paired in the tournament. Thus if S is the event that the
sisters play each other then

P(S) = P(R)P(E)P(Paired|R, E),

where R is the event that that Rebecca is selected for her schools chess team and E is the
event that Elise is selected for her schools team and Paired is the event that the two sisters
play each other. Computing these probabilities we have

and
(1) (5)
1 3
P(E) = = é7
9 9
4
and finally
. - 3! 1
P(Palred) = T = —

sothatP(S):l.é.l:L.

Part (b): The event that Rebecca and Elise are chosen and then do not play each other
will occur with a probability of

1 4 1\ 1
P(R)P(E)P(Paired’|R, E) = & - 5 (1 - Z) ==

Part (c): For this part we can have either (and these events are mutually exclusive) Rebecca
picked to represent her school or Elise picked to represent her school but not both and not

neither. Since ( 1 ) < ; ) is the number of ways to choose the team A with Rebecca as

8 . . .
a member and are the number of ways to choose team B without having Elise as a

4
member, their product is the number of ways of choosing the first option above. This given

a probability of
1 7 8
1 3 4) 5

(5 G) "




In the same way the other probability is given by

() )G .
) G)

Thus the probability we are after is the sum of the two probabilities above and is given by
9 _ 1

8~ 2

Problem 31 (selecting basketball teams)

Part (a): On the first draw we will certainly get one of the team members. Then on the
second draw we must get any team member but the one that we just drew. This happens
with probability % Finally, we must get the team member we have not drawn in the first
two draws. This happens with probability % In total then, the probability to draw an entire
team is given by

—_
[GSE

2
5"

Wl

Part (b): The probability the second player plays the same position as the first drawn
player is given by é, while the probability that the third player plays the same position as
the first two is given by % Thus this event has a probability of

Wl =
Wl =
©

Problem 32 (a girl in the i-th position)

We can compute all permutations of the b + g people that have a girl in the i-th spot as
follows. We have g choices for the specific girl we place in the i-th spot. Once this girl is
selected we have b+ g — 1 other people to place in the b+ g — 1 slots around this i-th spot.
This can be done in (b+ g — 1)! ways. So the total number of ways to place a girl at position
iis g(b+ g — 1)!. Thus the probability of finding a girl in the i-th spot is given by

gb+g-1' g
(b+ g)! b+g

Problem 33 (a forest of elk)

After tagging the initial elk we have 5 tagged elk from 20. When we capture four more elk
the probability we get two tagged elk is the number of ways we can select two tagged elks



(from 5) and two untagged elks (from 20 — 5 = 15) divided by the number of ways to select
four elk from 20. This probability p is given by

LB
(3=

Problem 34 (the probability of a Yarborough)

We must not have a ten, a jack, a queen, a king, or an ace (a total of 5 face cards) in our
hand of thirteen cards. The number of ways to select a hand that does not have any of these
cards is equivalent to selecting thirteen cards from among a set that does not contain any of
the cards mentioned above. Specifically this number is

<52—4—4—4—4—4) (32)
13 13
= = 0.000547 ,

(%) (%)

a relatively small probability.

Problem 35 (selecting psychiatrists for a conference)

The probability that at least one psychologist is choose is given by considering all selections
of sets of psychologists that contain at least one

()G (D) G)(V)GE)
(%)

Where in the numerator we have enumerated all possible selections of three people such that
at least one psychologist is chosen.




Problem 36 (choosing two identical cards)

Part (a): We have ( o2

5 possible ways to draw two cards from the 52 total. For us to

: ) 4 e e
draw two aces, this can be done in ( 9 ) ways. Thus our probability is given by

< : )
2
——— = 0.00452.
52
2
Part (b): For the two cards to have the same value we can pick the value to represent in

4
thirteen ways and the two cards in ( 9 ) ways. Thus our probability is given by

4
15 ( 5 )
——~ L = 0.0588.
52
(%)

Problem 37 (solving enough problems on an exam)

Part (a): In this part of the problem imagine that we label the 10 questions as “known” or
“unknown”. Since the student knows how to solve 7 of the 10 problems, we have 7 known
problems and 3 unknown questions. If we imagine the teacher selecting the 5 exam questions
randomly then the probability that the student answers all 5 selected problems correctly is
the probability that we draw 5 known questions from a “set” of 7 known and 3 unknown
questions. This later probability is given by

7 3
> 0/ _1_ 0.083333
10 12 '
5
Part (b): To answer at least four of the questions correctly will happen if the student

answers 5 questions correctly (with probability given above) or 4 questions correctly. In the
same way as above this later probability is given by

QN



Thus the probability that the student answers at least four of the problems correctly is the

sum of these two probabilities or

5+1,_1
12 12 2°

Problem 38 (two red socks)

We are told that three of the socks are red so that n — 3 are not red. When we select two
socks, the probability that they are both red is given by

3 2
n n—1

If we want this to be equal to 1 we must solve for n in the following expression

3 2 1 9
- . = — — :12
n n-—1 2 - " "

Using the quadratic formula this has a solution given by

1 IFAD(I2) 17T
"= 2(1) I

Taking the positive solution we have that n = 4.

Problem 39 (five different hotels)

When the first person checks into the hotel, the next person will check into a different hotel
with probability %. The next person will check into a different hotel with probability %
Thus the probability that we check into three different hotels is given by

43 12
—. 2 =2 =048,
5 5 25

Problem 41 (obtaining a six at least once)

This is the complement of the probability that a six never appears or

4
1— <§> = 0.5177.
6



Problem 42 (double sixes)

The probability that a double six appear at least once is the complement of the probability
that a double six never appears. The probability of not seeing a double six is given by
1 — % = %, so the probability that a double six appears at least once in n throws is given

by

which gives when we solve for n

so we should take n = 25.

Problem 43 (the probability you are next to me)

Part (a): The number of ways to arrange N people is N!. To count the number of permu-
tation of the other people and the “pair” A and B consider A and B as fused together as
one unit (say AB) to be taken with the other N — 2 people. So in total we have N — 2+ 1
things to order. This can be done in (N — 1)! ways. Note that for every permutation we
also have two orderings of A and B i.e. AB and BA so we have 2(N — 1)! orderings where

A and B are fused together. The the probability we have A and B fused together is given
py 20Dt _ 2

NI T N
Part (b): If the people are arraigned in a circle there are (N —1)! unique arrangements of the
total people. The number of arrangement as in part (a) is given by 2(N—24+1—1)! = 2(N—-2)!
so our probability is given by

2(N — 2)! 2
—)l N-1"

(N-1)F
Problem 44 (people between A and B)

Note that we have 5! orderings of the five individual people.

Part (a): The number of permutations that have one person between A and B can be
determined as follows. First pick the person to put between A and B from our three choices
C, D, and E. Then pick the ordering of A and B i.e AB or BA. Then considering this AB
object as one object we have to place it with two other people in 3! ways. Thus the number



of orderings with one person between A and B is given by 3 -2 - 3!, giving a probability of

this event of
3-2-3l B

o 0.3.

Part (b): Following Part (a) we can pick the two people from the three remaining in
3
2
A and B on the outside can be ordered in two different ways, we have 3 -2 -2 = 12 ways
to create the four person “object” with A and B on the outside. This can ordered with the
remaining single person in two ways. Thus our probability is given by
2-12 1

5! 5

= 3 (ignoring order) ways. Since the people can be ordered in two different ways and

Part (c): To have three people between A and B, A and B must be on the ends with 3! =6
possible ordering of the remaining people. Thus with two orderings of A and B we have a
probability of

Problem 45 (trying keys at random)

Part (a): If unsuccessful keys are removed as we try them, then the probability that the
k-th attempt opens the door can be computed by recognizing that all attempts up to (but
not including) the k-th have resulted in failures. Specifically, if we let N be the random
variable denoting the attempt that opens the door we see that

P{N=1} = %
pvez - (101
pov=y = (1-0) (1-75) 5

Py =1 - () () ) ey

We can check that this result is a valid expression to represent a probability by selecting a
value for n and verifying that when we sum the above over k for 1 < k < n we sum to one.
A verification of this can be found in the Matlab file chap_2_prob_45.m, along with explicit
calculations of the mean and variance of N. A much simpler expression, making the above
Matlab script rather silly, is obtained if we simplify the above expressions by multiplying all
factors together. When we do that we see that we obtain

P{N:k}:%.



Part (b): If unsuccessful keys are not removed then the probability that the correct key is
selected at draw k is a geometric random with parameter p = 1/n. Thus our probabilities
are given by P{N = k} = (1 — p)*~!p, and we have for a geometric random variable an
expectation and a variance given by

E[N] =

Var(N) = =n(n—1).

The above expression of (1—p)*~!p represents the probability that we fail to find the correct
key (with probability 1 — p) in the trials 1,2,--- ,k — 1 and then on the k trial find the
correct key (with probability p).

Problem 46 (the birthdays of people in a room)

The probability that at least two people share the same birthday is the complement of
the probability that no two people have the same birthday (or that all people have distinct
birthdays). Let E,, the the event that n people have at least one birthday in common. Based
on the above if n = 2 then the probability that at least two people share the same birthday
is

11
P(Ey)=1-——.
(E2) 3
That three people share the same birthday is
1110 10
PE)=1—-——=1——.
1211 12
That 4 people share the same birthday is
111
PE)—1-2109 9
121110 12
It seems the pattern for general n is
12— (n—-1 13 —
12 12

We want to pick n such that P(E,) > 1. From the above when we solve for n this means
that n > 5.

Problem 47 (strangers in a room)

There are 12'2 possible ways to distribute birthdays to all people. We next want to count
the number of ways to distribute birthdays so that no two are the same. This can be done
in 12! ways. Thus we get a probability of

12! 11!

19212 o 1211 "



Problem 48 (certain birthdays)

As each person can have his birthday assigned to one of the twelve calender months we have
T = 122 possible ways to assign birthday months to people. This will be the denominator
in the probability we seek. We now need to compute the number of ways we can get the
desired distribution of months and people requested in the problem. We can select the four

months that are to have two birthdays in ( 12

4 ) ways and after this the four months are

to have three birthdays in < i

12 (8 120 8 12!
M_<4)<4>_@-M—E—34650,

ways. Once the months are specified we need to select the people that will have their
birthdays in these selected months. Since we need to put two men in the first selected four
months and then three men in the second selected four months we can do that in N ways
where N is given by

OO

T IR121 16121 14121 12120 031 6131 3131 310!

20!
= Sz = 1.173274 10" .

) ways. Thus the number of selections of months M can be

done in

Using these results we get a probability of
NM
P = 5 ™ 0.0010604 ,

the same as in the back of the book.

Problem 49 (men and women)

The only way to have equal numbers of men in each group is to have three men in each
group (and thus three women in each group). We have ( g ) ways to select the men (and

the same number of ways to select the women). The probability is then given by

<6)<6)

3 3 202

(12) ooq — 04329
§)



Problem 50 (hands of bridge with with spades)

We have ( ?3 ) ways to draw the first hand. If we want to have 5 spades we can select

these in 153 ways and then the additional cards for this hand in < 5123__153 ) = < 389 )

ways. The hand with five spades is then drawn with a probability

) e
(%)

After this hand is drawn we need do draw the second hand. We want this hand to have the
remaining 8 spades and can be drawn with probability

8 31
8 5 e
=2.0918107".
39
13
Then the probability that both of these events happen simultaneously is then given by their
product or 2.6084 107°.

Problem 51 (n balls in N compartments)

If we put m balls in the first component we have to place the remaining n —m balls in N —1
compartments. This can be done in (N — 1)~ ways. We can select our m balls to place in

the first compartment in ( :;Ll ) ways. Combining these two gives a probability of

(2)o-r-

Nn

Another way to view this problem is to consider the event that a given one of our n balls

land in the first (or any specific compartment) as a success that happens with probability

p = % Then the probability we have m success from our n trials is a binomial random

variable giving
rum= () () (ox)

the same as earlier.



Problem 52 (a closet with shoes)

Part (a): We have ( 280 ) ways of selecting our eight shoes. Since we don’t want any

matching pairs for this part we can select 8 pairs from the 10 pairs available in < 180 )

ways. In each pair we can select either the right or the left shoe. This gives

(V)
P=-= 7t =0.09.
20
(¥)

Part (b): We select one pair in include in ( 10

1 ) ways. Then the pairs the other shoes

) ways and the left-right shoe in 2 ways giving

EERICE.
()

Problem 53 (four married couples in a row)

will come from in (

6

This problem is very much like the Example 5n from the book. We let E; be the event that
couple ¢ sits next to each other. The event that at least one couple sits next to each other is
U, E;. The probability that no couple sits next to each other is then 1 — P(U; E;). To evaluate
P(U,E;) we will use the inclusion-exclusion lemma which for our four couples is given by

4

P(UL,E;) =Y P(E)-> P(EEj)+ Y P(EE;E)- Y P(EEFEE). (3)

=1 1<j 1<j<k 1<j<k<l

We now need to compute each of these joint probabilities. To do that first consider P(E;).
First given the 8 total people there are 8! ways of arranging all the people in a row. We want
to count the number of these that have couple 7 sitting next to each other. If we consider
this couple “fused” together there are then 7 objects that can be placed in a line such that
the couple is sitting together (the 6 other people and the one couple object). This gives 7!
ways of arranging this 7 objects. We have then two ways to permute the husband and wife
in the couple giving
2.7

P(4;) = =

Next consider the evaluation of P(A4;A4;). We again have 8! for the denominator of this
probability. To compute the numerator we again imagine fuse two couples together giving



8 —4 + 2 = 6 objects to place. This can be done in 6! way. We can permute the husband
and wife in each pair in 2 -2 = 22 ways. Thus we find

22 . 6!
P(Aidj) = —5—
In general, following the same logic we have for r couples
2(8 —r)!
P(AA; - Ay) = —

Now by symmetry all of the probabilities in the individual sums are the same and that there
4
are { ) for r = 1,2, 3,4 terms respectively in each of the sums in Equation 3 above. Thus

using what we have so far the probability that at least one couple sits together is given by

4\ 2-7! 4\ 22-6! 4\ 235! 4\ 2*4!
P(UiEi):<1) 8! _<2) 8! +(3> 8! _<4)W

12
—1- =
35
Thus the probability we seek is given by 1 — (1 — 32) = 2.

Problem 54 (a bridge hand that is void in at least one suit)

We want the probability that a given hand of bridge is void in at least one suit which
means the hand could be void in more than one suit. The error in the suggested calculation
probability given is that it gives the probability that the hand is void in one (and only one
suit), thus it underestimates the probability of interest. Let E; be the event that the hand
is void in the suit 7 for 7 = 1,2,3,4. Then the probability we want is P(U}_, E;) which we
can calculate by using the inclusion-exclusion identity given in this case by

4

P(UL,E) =) P(E:)— Y P(EE;)+ Y P(EEEy). (4)

i=1 1<j 1<j<k

To do this we need to be able to evaluate the joint probabilities P(E;), P(E;E;), and
P(E,E;Ey) for i = 1,2,3,4. Note there is no terms P(E;E;E,E;) since we must be dealt
some cards. We start with P(E;) where we fix the value of i and

P(E;) = < :1))2 ) = 0.01279.
()
(i)
()

Next we have

— DN
w

=1.63785107°.

P(E,E;) =

— Ot
w N



and finally

13
13 1o
P(E,E;E)) = TN 1.57476 107~
(5)
Now by symmetry all of the probabilities in the individual sums are the same and that there

4 ) . . )
are ( , ) for r = 1,2, 3 terms respectively in each of the sums in Equation 4 above. Thus

we get

P(Ui_E;) = < ‘11 ) (0.01279)—( ;l ) (1.63785 105)+( ;1 ) (1.57476 10~'%) = 0.0510655208 .

Problem 55 (hands of cards)

Part (a): We want the probability that a given hand of bridge has the ace and king in at
least one suit. Let E; be the event that the hand has an ace and a king in the suit ¢ for
i = 1,2,3,4. Then the probability we want is P(U}_,E;) which we can calculate by using
the inclusion-exclusion identity given in this case by

4

P(UL,E;) =Y P(E)-> P(EEj)+ Y P(EEE)- Y PEEFEE). (5

i=1 i<j i<j<k i<j<k<l

To do this we need to be able to evaluate the joint probabilities P(E;), P(E;E;), P(E;E;E}),
and P(E,E;EyE)) for i, j, k, and [ for 1,2, 3,4. We start with P(E;) where we fix the value
of © and

( i )
11
P(E;) = ~—£ = 0.0588235.

(%)

< o )
9
P(E:E;) = = 0.002641 .

Next we have

and <
<

P(E,E;Ey) = = = 8.4289107°,
(i)
and finally
44
(2) s
P(E,E;ELE) = X = 171021077,
(i)



A wins (Y/N) | spinner a outcome | spinner b outcome
Y 9 7
Y 9 6
Y 9 2
N 5 7
N 5 6
Y ) 2
N 1 7
N 1 6
N 1 2

Table 5: The possible values spinners a and b in the game for Problem 2-56.

Now by symmetry all of the probabilities in the individual sums are the same and that there

4 ) . . .
are ( ) for r = 1,2, 3 terms respectively in each of the sums in Equation 5 above. Thus

r
we get
4 4 4 4 _5 4 _6
P(U,_E;) = 1 (0.0588235) — 9 (0.002641) + 3 (8.4289107°) — 4 (1.7102107°)
= 0.0808910.

Part (b): In the same way as before we let E; be the event that the hand is missing all four
suits from the ¢th denominator 1 < ¢ < 13. We then when we fix the indices ¢, j, k, and [

N———

<48
9
P(E;) = 5 < = 000264

N———

(5
52 — 2(4
P(EE;) = < 13 52224§ ) = 1.71021107°
(% ())
52 — 3(4
P(E;E;E,) = ( 13- 3(4) ) = 6.29907 1071,

52

13
Now by symmetry all of the probabilities in the individual sums are the same and that there
are 17“3 for r = 1,2,3...13 terms respectively in each of the sums in the inclusion-
exclusion identity. Thus we get

P(UE E;) = < 113 ) (0.00264)—< 123 ) (1.71021 10—6)+< 133 ) (6.29907 10~ ) = 0.034200 .



‘ B then picks a ‘ B then picks b ‘ B then picks ¢

A first picks a 5/9 4/9
A first picks b 4/9 5/9
A first picks ¢ 5/9 4/9

Table 6: The probabilities that A will win the game proposed in Problem 2-56, when A
selects first and takes the spinner indicated by the row and B selects his spinner second and
takes the spinner indicated by the given column.

Problem 56 (a game with spinners)

Since the player A goes first lets calculate the probability he wins when he picks spinners a,
b, and ¢ and player B picks from the other two choices. Let A = a be the event that player
A picks spinner a, A = b the event that A picks spinner b and all other notation should be
interpreted in the same way. Then if A = a and B = b say we have the possible outcome
from a set of spins given by Table 5. From this table we see that the probability that A wins
in this case is given by %. Other probabilities can be computed from this one. For example
P(Awins|A=b,B=a)=1— P(Awins|A=a,B=10) =1— 5 = 2. When we compute the
probability that A wins under each of his initial choices and then under each of B subsequent
choices we get Table 6. In that table we see that no matter what spinner player A selects
player B can select a spinner such that he has a higher probability of winning. For example,
if player A selects b then player B should pick spinner a since that gives him a 1 — % = g > %
chance of winning. Thus we see that it is better to be player B and have the second choice.

Chapter 2: Theoretical Exercises
Problem 1 (set identities)

To prove this let x € E N F then by definition x € E and therefore x € EF U F. Thus
ENFCFEUF.

Problem 2 (more set identities)

If £ C F then x € F implies that x € F. If y € F¢, then this implies that y ¢ F which
implies that y € F, for if y was in E then it would have to be in F' which we know it is not.



Problem 3 (more set identities)

We want to prove that F' = (F'N E)U (F N E°). We will do this using the standard proof
where we show that each set in the above is a subset of the other. We begin with x € F.
Then if z € E, x will certainly be in F' N E, while if z ¢ E then x will be in F'N E°. Thus
in either case (z € E or x ¢ E) x will be in the set (F'N E)U (F N E°).

If v € (FNE)U(FNE° then z is in either FF N E, F N E°, or both by the definition of
the union operation. Now x cannot be in both sets or else it would simultaneously be in E
and E° so x must be in one of the two sets only. Being in either set means that x € F' and
we have that the set (F'NE)U (F N E°) is a subset of F. Since each side is a subset of the
other we have shown set equality.

To prove that EUF = EU(E°NF), we will begin by letting x € EUF, thus z is an element
of E or an element of F' or of both. If z is in E at all then it is in the set EU (E°N F). If

x ¢ E then it must be in F' to be in £ U F and it will therefore be in £°N F. Again both
sides are subsets of the other and we have shown set equality.

Problem 6 (set expressions for various events)

Part (a): This would be given by the set £ N F°N G°.
Part (b): This would be given by the set £ NG N F*°.
Part (c): This would be given by the set EU F'UG.

Part (d): This would be given by the set
(ENE)NGH)U(ENG)NFH)U(FNG)NEYU(ENFNG).

This expresses the fact that satisfy this criterion by being inside two other events or by being
inside three events.

Part (e): This would be given by the set EN FNG.
Part (f): This would be given by the set (EU F U G)°.

Part (g): This would be given by the set

(ENFNGYU(ENFNG)U(E°NF°NG)

Part (h): At most two occur is the complement of all three taking place, so this would be
given by the set (ENFNG)°. Note that this includes the possibility that none of the events
happen.



Part (i): This is a subset of the sets in Part (d) (i.e. without the set £ N F N G) and is
given by the set

(ENF)NG)U((ENG)NF)U((FNG)NE°).

Part (j): At most three of them occur must be the entire samples space since we only have
three events total.

Problem 7 (set simplifications)

Part (a): We have that (EU F)N (EU F°) = E.
Part (b): For the set
(ENF)N(E°UF)N(EUF9)
We begin with the set
(ENF)N(E°UF) = (ENF)NE)U(ENFNF)

= QU(ENF)
= ENF.

So the above becomes

(ENF)N(EUF?) = (ENF)NE)U((ENF)NF°)
= (ENnF)up
= ENF.

Part (c): We find that

(EUF)N(FUG) = (EUF)NF)U(EUF)NG)
= FU(ENG)U(FNG))
= (FU(ENG)U(FU(FNG))
= (FU(ENG))UF
= FU(ENG).

Problem 8 (counting partitions)

Part (a): As asimple example, we begin by considering all partition of the elements {1, 2, 3}.
We have

({1425 83 {12,331, {13, 42,31 {25 {1,331 {435, {1, 23}

giving a count of five different partitions.



Part (b): Following the hint this result can be derived as follows. We select one of the
n + 1 items in our set of n + 1 items to be denoted as special. With this item held out we
partition the remaining n items into two sets a set of size k£ and its complement a set of size
n — k (we can take k values from {0,1,2,...,n}). Each of these partitions has n or fewer
elements. Specifically, the set of size k has T} partitions. Lumping our special item with the
set of size n — k we obtain a set of size n — k + 1. Grouped with the set of size k we have
a partition of our original set of size n + 1. Since the number of k£ subset elements can be

. n
chosen in o | ways we have

1+Z<Z)T’“
k=1

possible partitions of the set {1,2,...,n,n+ 1}. Note that the one in the above formulation
represents the £k = 0 set and corresponds to the relatively trivial partition consisting of the
entire set itself.

Problem 10

From the inclusion/exclusion principle we have

P(EUFUG) = P(E)+P(F)+P(G)—P(ENF)-P(ENG)—-P(FNG)
+ P(ENFNG)

Now consider the following decompositions of sets into mutually exclusive components

ENF = (ENFNG)U(ENFNG)
ENG = (ENGNFY)U(ENGNF)
FNG = (FNGNE YU (FNGNE).

Since each set above is mutually exclusive we have that

P(ENF) = PENFNG)+P(ENFNQG)
P(ENG) = P(ENGNF)+P(ENGNF)
P(FNG) = P(FNGNE)+P(FNGNE).

Adding these three sets we have that
P(ENF)+P(ENG)+P(FNG) = P(ENFNG®)+P(ENFNF°)+P(FNGNE‘)+3P(ENFNG),

which when put into the inclusion/exclusion identity above gives the desired result.

Problem 11 (Bonferroni’s inequality)

From the inclusion/exclusion identity for two sets we have

P(EUF) = P(E)+ P(F)— P(EF).



Since P(E U F') < 1, the above becomes
P(E) + P(F) — P(EF) < 1.

or

P(EF) > P(E)+ P(F)—1,

which is known as Bonferroni’s inequality. From the numbers given we find that

P(EF)>09408—-1=0.7.

Problem 12 (exactly one of E or F' occurs)

Exactly one of the events F or F' occurs is given by the probability of the set
(EF)U(E°F).
Since the two sets above are mutually exclusive the probability of this set is given by
P(EF®) + P(E°F).
Since £ = (EF°) U (EF), we then have that P(E) can be expressed as
P(E)= P(EF°)+ P(EF).
In the same way we have for P(F') the following
P(F)= P(E°F)+ P(EF).

so the above expression for our desired event (exactly one of E or F' occurring) using these
two expressions for P(E) and P(F) is given by

P(EF®) 4+ P(E°F) = P(E)— P(EF)+ P(F)— P(EF)
= P(E)+ P(F)—2P(EF),

as requested.

Problem 13 (F and not F)

Since £ = FF U EF¢ and both sets on the right hand side of this equation are mutually
exclusive we find that

P(E)= P(EF)+ P(EF°),
or solving for P(EF*) we find

P(EF°) = P(E) — P(EF),

as expected.



Problem 15 (drawing k white balls from r total)

)( ! )
r—k
for E<r.
M+N)

r

This is given by

Problem 16 (more Bonferroni)

From Bonferroni’s inequality for two sets P(E'F) > P(FE) + P(F) — 1, when we apply this
identity recursively we see that

P(E\EyE; -+ Ey)

P(E,) + P(E) + P(EsEy---E,) — 2
P(Ey) + P(Ey) + P(E3)+ P(E,--- E,) — 3

vV IV IV IV IV

P(E\) + P(Ey) + -+ P(E,) — (n—1).

That the final term is n — 1 can be verified to be correct by evaluating this expression for
n = 2 which yields the original Bonferroni inequality.

Problem 18 (the number of sequences with no consecutive heads)

If the first flip lands tails then we have f, ; sequences that have n total flips and no con-
secutive heads (and that all start with a tail). If instead we get a head on the first flip then
we cannot get a head on the second flip or we will have had two consecutive heads. In other
words we must flip a tail for the second flip in order to count these sequences. Thus we have
fn_2 additional sequences that we must count in this case. In total then we find

fn = fnfl + fn72 .

Note that f; = 2 since we can toss either a head or a tail to not get two consecutive heads.
We note that fo = 3 since we can through a HT', TT, or a TH and not get two consecutive
heads. When we take n = 2 in the above we get

fo=h+fo = 3=2+fo,

Jn

so fo = 1. The probability is given by P, = .

above recursion relationship.

Thus we need to compute fio using the



Problem 19

k-balls will be with drawn if there are r — 1 red balls in the first £k — 1 draws and the kth
draw is the rth red ball. This happens with probability

P = <rﬁ1><k_1_m(r_1)). (n—(?l“—l))
) (TT?H (”+m—1<k—1))
<”)<“<"“1>).( PUSTI

(thr{z) n+m—(k—1)

Here the first probability is that required to obtain r—1 red balls from n and k—1—(r—1) =
k — r blue balls from m. The next probability is the one requested to obtain the last kth red
ball.

Problem 21 (counting total runs)

Following the example from 5o if we assume that we have an even number of total runs i.e.
say 2k, then we have two cases for the distribution of the win and loss runs. The wins and
losses runs must be interleaved since we have the same number of each i.e. k, so we can start
with a loosing block and end with a winning block or start with a winning block and end
with a loosing block as in the following diagram

LL..LLWW..W,L...L,WW...W
WW..W,LL...L,W...W,LL...L.

In either case, the number of wins including all winning streaks i must sum to the total
number of wins n and the number of losses in all loosing streaks ¢ must sum to the total
number of losses. In equations, using x; to denote the number of wins in the i-th winning
streak and y; to denote the number of losses in the i-th loosing streak we have that

T1+To+ ...+ = n
Y1ty +...+tyy = m.

Under the constraint that x; > 1 and y; > 1 since we are told that we have exactly k£ wins
and losses (and therefore can’t remove any of the unknowns. The number of solutions to the
first and second equation above are given by

(721) wa (520)

Giving a total count on the number of possible situations where we have k£ winning streaks

and k loosing streaks of
9. [ M 1 S m— 1
k—1 k—1



Note that the “two” in the above formulation accounts for the two possibilities, i.e. we begin
with a winning or loosing streak. Combined this give a probability of

9 n—1 m—1
k—1 k—1
n+m '
n
If instead we are told that we have a total of 2k-+1 runs as an outcome we could have one more
winning streak than loosing streak or corresponding one more loosing streak than winning

streak. Assuming that we have one more winning streak than loosing our distribution of
wins and looses looks schematically like the following

WW .. W,LL..LLWW..W.,L...L, WW...W

Then counting the total number of wins and losses with our x; and y; variables we must have
in this case

3

1+ ZTo+ ...+ T+ Tpy1 =
Yi+Y2+...+Y = m.

Ealo1 = 1 solutions and the second has k1

If instead we have one more loosing streak than winning our distribution of wins and looses
looks schematically like the following

The first equation has ( n—1 n—1 m=1 ) .

LL..LWW..W,LL...L,W...W,LL...L

Then counting the total number of wins and losses with our x; and y; variables we must have
in this case

T1+2To+...+Tp = N

Mty + .. .t YT Y1 = m.

. n—1 . m— 1 m—1
The first equation has ( k1 ) solutions and the second has ( Eal—1 ) = ( 1 )

Since either of these two mutually exclusive cases can occur the total number is given by
n—1Y (m-1 n n—1Y (m-1
k k—1 k—1 k '
Giving a probability of
n—1Y (m-1 n n—1Y (m-1
k k—1 k—1 k
n—+m '
n

as expected.



Chapter 2: Self-Test Problems and Exercises
Problem 1 (a cafeteria sample space)

Part (a): We have two choices for the entree, three choices for the starch, and four choices
for the dessert giving 2 -3 -4 = 24 total outcomes in the sample space.

Part (b): Now we have two choices for the entrees, and three choices for the starch giving
six total outcomes.

Part (c): Now we have three choices for the starch and four choices for the desert giving
12 total choices.

Part (d): The event AN B means that we pick chicken for the entree and ice cream for the
desert, so the three possible outcomes correspond to the three possible starches.

Part (e): We have two choices for an entree and four for a desert giving eight possible
choices.

Part (f): This event is a dinner of chicken, rice, and ice cream.

Problem 2 (purchasing suits and ties)

Let Sy, Si , and T be the events that a person purchases a suit, a shirt, and a tie respectively.
Then the problem gives the information that

P(S,) = 0.22 P(S,) = 0.3 P(T) = 0.28
P(S,NSy) =011 P(S,NT)=014 P(S,NT)=0.1

and P(S,NS,NT)=0.06.

Part (a): This is the event P((S, U S, UT)¢), which we see is given by
P((S,US,UT)) = 1—P(S,US,UT)
= 1—-P(S,) — P(Sy) — P(T)+ P(S,.NSy) + P(S,NT)
+ P(SyNT)—=P(S,NS,NT)
= 1-022-03-0.2840.11+0.14+0.1 —0.06 =0.49.

Part (b): Exactly one item means that we want to evaluate each of the following three
mutually exclusive events

P(S,NSENT®) and P(SSNS,NT¢) and P(SSNSENT)



and add the resulting probabilities up. We note that problem thirteen from this chapter
was solved in this same way. To compute this probability we will begin by computing the
probability that two or more items were purchased. This is the event

(SuNSRU(S, NT)U (S, NT),

which we denote by Fy for shorthand. Using the inclusion/exclusion identity we have that
the probability of the event Ej is given by

P(E,) = P(SuNSp)+P(S.NT)+ P(SyNT)
— P(S,NS,NnS.NT)—P(S,.NS,NS,NT)—=P(S,NTNS,NT)
+ P(S.NSNS,NTNS,NT)
= P(S,NSy) +P(S,NT)+ P(S,NT)
— P(S.NS,NT)—P(S,NS,NT)—P(S,NS,NT)+ P(S,NS,NT)
= P(S,NSy)+PS,NT)+ P(S,NT)—2P(S,NS,NT)
= 0.1140.144 0.1 — 2(0.06) = 0.23.

If we let Ejy and E; be the events that we purchase no items or one item, then the probability
that we purchase exactly one item must satisfy

which we can solve for P(E7). We find that
P(E) =1~ P(Ey) — P(Es) =1 — 0.49 — 0.23 = 0.28.,

Problem 3 (the fourteenth card is an ace)

Since the probability that any one specific card is the fourteenth is 1/52 and we have four
ways of getting an ace in the fourteenth spot we have a probability given by

4 1

52 13
Another way to solve this problem is to recognized that we have 52! ways of ordering the
52 cards in the deck. Then the number of ways that the fourteenth card can be an ace is
given by the fact that we have four choices for the ace in the fourteenth position and then
the requirement that we need to place 52 — 1 = 51 other cards in 51! ways so we have a

probability of
451 4 1
520 52 137
To have the first ace occurs in the fourteenth spot we have to pick thirteen cards to place in
the thirteen slots in front of this ace (from the 52 — 4 = 48 “non” ace cards). This can be

done in

48 -47-46---(48 —13+1) =48-47-46---36,
ways. Then we have four choices for the ace to pick in the fourteenth spot, then finally we
have to place the remaining 52 — 14 = 38 cards in 38! ways. Thus our probability is given by
(48 - 47-46---36) - 4 - (38!)
52!

= (0.03116.



Problem 4 (temperatures)

Let A = {tra = 70} be the event that the temperature in LA is 70. Let B = {tyy = 70}
be the event that the temperature in NY is 70. Let C' = {max(t,tny) = 70} be the event
that the max of the two temperatures is 70. Let D = {min(tza,tny) = 70} be the event
that the min of the two temperatures is 70. We note that CND = ANB and CUD = AUB.
Then we want to compute P(D). Since

P(CuD)=P(C)+P(D)—-P(CND),
by the inclusion/exclusion identity for two sets. We also have
P(CUuD) = P(AUB)=P(A)+ P(B)— P(ANB)
= P(A)+ P(B)—P(CuUD)

By the relationship C' U D = AU B and the inclusion/exclusion identity for A and B. We
can equate these two expressions to obtain

P(A)+ P(B) — P(CN D) = P(C)+ P(D)— P(CN D),

or

P(D) = P(A) + P(B) — P(C) =03+04—-02=0.5.

Problem 5 (the top four cards)

Part (a): There are 52! arrangements of the cards. Then we have 52 choices for the first
card, 52 — 4 = 48 choices for the second card, 52 — 4 — 4 = 44 choices for the third card etc.
This gives a probability of

52-48-44 - 40(52 — 4)!

= 0.67611.
= 0.676

Part (b): For different suits we have 52! total arrangements and to impose that constraint
that the top four all have different suits we have 52 choices for the first and then 52—-13 = 39
choices for the second card, 39—13 = 26 choices for the third card etc. This gives a probability

of
. . . — |
52-39-26- (52 —4)! 01055
52!

Problem 6 (balls of the same color)

We have this probability given by
3 4 3 6
1 1 1 1 1
6 10 6 0y 2
1 1 1 1




Where the first term is the probability that the first ball drawn is red and the second term
is the probability that the second ball is drawn is black.

Problem 7 (the state lottery)

Part (a): We have
1

(%)

since there is only one way to get all eight numbers.

8 40 — 8 8 32
()C) G s
= =3.3107".
40 40
(v) (%)
Part (c): To solve this part we now need the probability of selecting six numbers which is
given by
8 40 -8
() (")
40 ’
(%)

which must be added to the probabilities in Part (a) and Part (b).

=1.31078,

Part (b): We have

Problem 8 (committees)

(DE)C)C) sas
)y ()

Part (a): We have

Part (b): We have



Part (c): We can have no sophomores and four junior or one sophomore and three juniors
or two sophomores and two juniors or three sophomores and one juniors or four sophomores
and zero juniors. So our probability is given by

(o) () (1) () () () () () (5) o)

From Problem 9 on Page 19 with (

) = ( " ), the sum in the numerator is given
by
4

Problem 9 (number of elements in various sets)

Both of these claims follow directly from the inclusion-exclusion identity if we assume that
every element in our finite universal set S (with n elements) is equally likely and has prob-
ability 1/n.

Problem 10 (horse experiments)

We have N(A) = 3-5! =3-120 = 360. We have N(B) = 5! = 120, and
N(ANB)=2-41=2-4.3-2.1=2(12-2) =48
The union gives

N(AUB) = N(A)+ N(B) — N(AN B) = 720 + 120 — 48 = 432,

Problem 11

We have ( 552 ) possible five card hands from our fifty-two cards. To have one card from

each of the four suits we need to count the number of ways to select one club from the

thirteen available, (this can be done in ways) one spade from the thirteen available,

13
1

(this can be done in ways), one spade from the thirteen available in < 113 ) ways

(5

13
1
etc. The last card can be selected in



4
ways. Thus we have ( 113 ) ( 418 ) possible hands containing one card from each suit,

4
where the order of the choice made in the 18 ) selections and the corresponding selection

from the ( 113 ) that has a suit that matches the < 418
this say when picking clubs we get the three card. When we pick from the 48 remaining
cards (after having selected a card of each suit) assume we select a four of clubs. This hand
is equivalent to having picked the four of clubs first and then the three of clubs. So we must

divide the above by a 2! giving a probability of

(PN
(%)

Problem 12 (basketball choices)

selection mater. To better explain

We have 10! ways of permutations of all the player (frontcourt and backcourt considered the
same). Grouping the players list into pairs, we have five pairs and since the order within
each pair does not matter we have 12—%! divisions of the ten players into a first roommate pair,
a second roommate pair etc. Since the ordering of the roommate pairs does not matter we
have 22 pairs of roommates to choose from. Now there are

_ ()

ways of selecting the two frontcourt and backcourt player and 2! ways of assigning them.
We then have to create roommate pairs from only frontcourt and backcourt players. For the
frontcourt we use the following logic to derive the number of pairs of total players

4

2 o

For the backcourt players we have

so we have a probability of




Problem 13 (random letter)

The same letter could be chosen if and only if it comes from one of R, E, or V. The
probability of R is chosen from both words is

2 1y 2

7)\8) 56
The probability of E is chosen from both words is

V(Y23

7)\8) 56°
Finally the probability of V' is chosen from both words is

/1) 1

7\8) 56

So the total probability is the sum of all the above probabilities or

6 3
56 287

Problem 14 (Boole’s inequality)

We begin by decomposing the countable union of sets A;
ATUAZUA;. ..
into a countable union of disjoint sets C;. Define these disjoint sets as

G = A
Cy = A)\A

Cy = A;\(A; UA,)

Cy = A\(A UA U Ay)

Cj - A]\(Al UAQUAgU "'UAj_l)

Then by construction
AlUAUA;---=CLUCLUCs -

and the C}’s are disjoint, so that we have

Pr(AjUA,UAsU-+) =Pr(CUCUCsU--) =Y Pr(Cy).
J

Since Pr(C;) < Pr(A;), for each j, this sum is bounded above by

ZPT(AJ),



Problem 15

From the fact that N;A; is a set, its probability must be less than or equal to 1, that is
1> P(M;A4;) = P((U;AD)C) = 1 — P(UAT) .

By Boole’s inequality we also have that

P(U;A9) Z => (1-P(A)).
i=1 1=1
But since P(A;) = 1 each term in this sum is zeros and P(U;AS) < 0. Thus
1> P(NA) >1-0=1,

showing that P(M;4;) =1

Problem 16 (the number of non-empty partitions of size k)

Let Ty (n) be the number of partitions of the set {1,2,3,---,n} into & nonempty subsets.
Computing this number can be viewed as a counting the number of partitions with the
singleton set {1} in them, and counting the number of partitions without the singleton set
{1} in them. If {1} is in a singleton set then we have used up one subset and are now looking
at the number of partitions of a set of size n — 1. Thus the number of partitions where {1}
is a singleton set must be Tj_;(n — 1). The number of partition where the element one is in
a partition is given by kTy(n — 1), since Tj(n — 1) gives the number of k£ partitions of a set of
size n — 1 and we can insert the element 1 into any of these k sets to derive a k partition of
a set of n. Adding these two mutually exclusion results we obtain the following expression
for Ty.(n)

Problem 17 (drawing balls from an urn)

Consider the complementary probability that no balls of a given color are chosen. For
example let R be the event that no red balls are chosen, W the event that no white balls
are chosen and B the event that no blue ball is chosen. The the desired probability is given
by the complement of P(RUW U B). By the inclusion/exclusion identity we have

P(RUWUB) = P(R)+P(W)+P(B)—P(RNW)—P(RNB)—P(WNB)+P(RNWNB).



Now the individual probabilities are given by

P(R) = <153), p<W>:<5§7):<152)
(%) (%)

P(RNW) = <g) P(RN B) <§)
<?) <?)
()

P(WNB) = P(RAWNB)=0.

Then adding these results together gives P(RUW U B), and the desired result is 1 — P(RU
WU B).



Chapter 3 (Conditional Probability and Independence)

Notes on the Text
The probability that event F happens before event F' (page 93)

Let A be the event that E occurs before F' (E and F' are mutually exclusive). Here we are
envisioning independent trials where F or F' or (E U F')¢ are the only possible occurrences
of each experiment. Then conditioning on each of these three events we have that

P(A) = P(A|E)P(E)+ P(A|F)P(F)+ P(A|(EUF))P((E U F)°)
— P(E)+ (1— P(E)— P(F))P(A).

Since P(A|E) =1, P(A|F) =0 and P(A|(E U F)¢) = P(A). Solving for P(A) gives

__ P(E)
(4) = P(E)+ P(F)" (6)

From the symmetry of that equation we have that the probability that I happens before
event E is then

P(A%) =

The duration of play problem (page 98)

I found this section of the text difficult to understand at first and wrote this simple expla-
nation to help myself understand things better. In the ending arguments of example 4k,
Ross applies the gamblers ruin problem to the duration of play problem of Huygens. In the
duration of play problem if an eleven is thrown (with probability of 22—176) the player B wins
a point, if a fourteen is thrown (with probability of %) the player A wins a point, while
anything else results in a continuation of the game. Since the outcome that A wins a point
will only happen if a fourteen is thrown before an eleven we need to compute that probability
to apply to the gamblers ruin problem. The probability that a fourteen is thrown before an
eleven is given by example 4h and equals
PE) 33 15

P(E)+P(F)_22—176+21—156 427

the number given for p in the text.



Problem Solutions
Problem 1 (fair dice)

Let E be the event that at least one die is a six and F' the event that the two die lands on

different numbers. Then P(E|F) = ZEE)  The event F can be any of the following pairs
P(F)

(1,2),(1,3), (1,4), (1,5), (1,6), (2,1),(2,3), (2,4),(2,5), (2,6), (3, 1), (3,2), (3,4),
(3,5),(3,6),(4,1),(4,2),(4,3),(4,5),(4,6),(5,1
(6,2),(6,3),(6,4), and (6,5),

~—
—
ot
(N}
—_

which has thirty elements giving a probability P(F) = 5¢ = .

The event EF consist of the event where at least one die is a six and the other two die have
different numbers. The elements of this set are given by

(1,6),(2,6),(3,6), (4,6), (5,6), (6,1), (6,2), (6,3), (6, 4), (6,5),

which has ten elements so P(EF) = 38 = . With these two results we have

P(EF) (5/18) 6 1
PR =50 = 6/ 18 3

Problem 2 (more fair dice)

Let E; be the event that the sum of the two dice is 7. Let Fg denote the event that the first

die is a six. Then we want to compute P(Fs|E;) for i = 2,3, ---,12. This expression is given
by
P(FsN E))
P(E;)

From Problem 24 from Chapter 2 we know the values of P(E;) for i =2,3,---,12. Thus we
only need to compute the events Fs N E; for each i. We have (if ¢ is the empty set)

FsNEy, = ¢, FsNEy=¢, FsNEg=¢,FsNE3= ¢, FsNEs=¢,FsNE; =1{6,1},
FﬁmEg = {6,2},F60E9 = {6,3},F60E10 = {6,4},F6HE11 = {6,5}, and
F6ﬂE12 — {6,6},

Thus if F5 N E; = ¢ then P(Fs N E;) = 0, while if Fy N E; # ¢, then P(Fs N E;) = 5= So we
get
P(Fg|E2) = 0, P(F5|E3) = 0, P(Fg|Ey) = 0, P(Fs|E5) = 0, P(F5|Eg) = 0.



along with

1/36  1/36 1

PRI = 5y = 6/36 ~ 6
s = 80
ey = Y%
P(F6lEw) = Pl(g)fo) a iﬁg :%
PUFs|En) = Pl(g)i) a ;;22 :%
P(R|E) = M3 _ 136 _

P(Ew)  1/36

Problem 3 (hands of bridge)

Equation 2.1 in the book is
_ p(EF)

p(F)
To use this equation for this problem, let E be the event that East has three spades and F'
be the event that the combined North-South pair has eight spades. Then

( 13 ) ( 39 )
8 18
P(F) = .
52
26
This can be reasoned as follows. We have thirteen total spades from which we should pick
eight to the give the North-South pair (the rest will go to the East-West pair). This gives

p(EIF)

the factor ( 183 ) We then have 52 — 13 = 39 other cards (non-spades) from which to pick

the remaining 26 — 8 = 18 cards to make the required total of 26 cards for the North-South

pair. This gives the factor < 39 . The product of these two expressions gives the total

18
number of ways we can obtain the stated condition. This product is divided the number of
ways to select 26 cards from the deck of 52 total cards. When we evaluate the above fraction
we find P(F') = 9102/56243 = 0.161833.

Now the joint event E'F' means that East has three spades and North-South has eight spades
so that West must have 13 — 3 — 8 = 2 spades. Thus to evaluate P(EF) the approach we
take is to enumerate the required number and type of cards to East and then do the same
for West. For each player we do this in two parts, first the number of spade cards and then



the number of non-spade cards. Using this logic we find that
<13)(39)(10)(52—13—10)
3 10 2 11
P(EF) = :
52 39
13 13

This can be reasoned as follows. The first factor ( 133

) in the numerator is the number of

ways we can select three required spades for East. The second factor ( ?g ) is the number

of ways we can select the remaining 13 — 3 = 10 non-spade cards for East. The third factor

1
0 is the number of ways we can select the required two spade cards for West. We then

2
have 52 — 13 — 10 remaining possible non-spade cards from which we need to draw 11 to
complete the hand of West. This gives the factor 02— ﬁ) - 10 . The denominator is

the number of ways we can draw East and West’s hands without any restrictions. When we
evaluate the above fraction we find P(EF) = 2397/43675 = 0.054883.

With these two results we see that P(E|F) = 39/115 = 0.339130, the same as in the back
of the book. See the Matlab/Octave file chap_3_prob_3.m for the evaluation of the above
fractions.

Problem 4 (at least one six)

This is solved in the same way as in problem number 2. In solving we will let £ be the event
that at least one of the pair of dice lands on a 6 and “X = 4” be shorthand for the event the
sum of the two dice is i. Then we desire to compute

P(E, X =1)
p(X =1i)

We begin by computing p(X =) for i = 2,3,4,---,12. We find that

p(E|X =1i) =

MX=2) = o pX=8)=

HX=3) = o pX=9)=

PX=1) = 2 px=10)= 2

MX=5) = o pX=1)=_

PX=6) = > p(X=12)=
6

% .



We next compute p(E, X = i) for i =2,3,4,---,12 we find that

p(E,X=2) = 0, p(E,XzS):;—6
p(E,X=3) = 0, p(E,X:9):32—6
p(E, X =4) = 0, p(E,leO):%
(B, X =5 = 0, p(E,lel):%
p(E,X=6) = 0, p(E,X:12):3—16
pE,X=7) = %

Finally computing our conditional probabilities we find that

P(E|X =2) = p(E|X =3) =p(E|X =4) = p(E|X =5) = p(E|X =6) =0.

and
1 2
PEX=7) = 2. pEIX=10)=>
2 2
p(E|X =8) = > p(E|X:11):§:1
1 1
p(E|X =9) = 5 p(E\leQ):I:L

Problem 5 (the first two selected are white)

6 9
2 2
15
4
is the probability of drawing two white balls and two black balls independently of the order
of the draws. Since we are concerned with the probability of an ordered sequence of draws

we should enumerate these. Let W by the event that the first two balls are white and B
the event that the second two balls are black. Then we desire the probability P(W N B) =

P(W) P(B|W). Now
< : )
2 1
= o ~ 0.152

15\ 105
2

We have that

P(W) =

and




so that P(W N B) = 0.0659 = 2.

Problem 6 (exactly three white balls)

Let F' be the event that the first and third drawn balls are white and let £ be the event that
the sample contains exactly three white balls. Then we desire to compute P(F|E) = ngf).
Working the without replacement we have that

P(E):(§>‘(T>:%.
M =

and P(F'NFE) is the probability that our sample has three white balls and the first and third
balls are white. To calculate this we can explicitly enumerate the possibilities in F'N E as

{(W, W, W, B), (W, B, W, W)}, showing that

P(FNE)=

Given these two results we then have that

P(FIE) 2 _ !

O™

To work the problem with replacement we have that

- () (0)-3

As before we can enumerate the sample in £N F. This set is {(W, W, W, B), (W, B, W, W)},
and has probabilities given by

2\° 1 (2 1 o

3) 3 \3) 3 3+

so the probabilities we are after is

24

1
26 T 9
34 2

Problem 7 (the king’s sister)

The two possible children have a sample space given by

{(M, M), (M, F), (F, M), (F, F)},



each with probability 1/4. Then if we let E be the event that one child is a male and F' be
the event that one child is a female and one child is a male, the probability that we want to
compute is given by

P(F|E) = PP(fEE)) |
Now 1 1 1 3

so that

Problem 8 (two girls)

Let F' be the event that both children are girls and E the event that the eldest child is a

girl. Now P(E) =1+ 1 = 1 and the event EF has probability 1. Then

P(FE) 1/4 1

PR ="y =1p ~ 3

Problem 9 (a white ball from urn A)

Let F be the event that the ball chosen from urn A was white. Let E be the event that
two while balls were chosen. Then the desired probability is P(F|E) = P(fEE)) Lets first

calculate P(FE) or the probability that two white balls were chosen. This event can happen
in the following mutually exclusive draws

(W.W,R),(W,R, W), (R,W,W).

We can calculate the probabilities of each of these events

e The first draw will happen with probability ( ) (1 ) (%)
e The second draw will happen with probability (é) (%) (i) = %
e The third draw will happen with probability (§) (&) (1) = &

so that



Now F'E consists of only the events {(W, W, R), (W, R, W)} since now the first draw must

be white. The event F'E has probability given by % + % = %, so that we find

—ﬁ—120.636.

P(F|E) = =
(FIE) 11/36 11

Problem 10 (three spades given that we draw two others)

Let F' be the event that the first card selected is a spade and F the event that the second
and third cards are spades. Then we desire to compute P(F|FE) = Pfgf;;). Now P(FE) is the
probability that the second and third cards are spades, which equals the union of two events.
The first is event that the first, second, and third cards are spades and the second is the
event that the first card is not a spade while the second and third cards are spades. Note

that this first event is also F'E above. Thus we have

P(FE)_13-12.11
© 52.51-50

Letting G be the event that the first card is not a spade while the second and third cards
are spades, we have that

(52—13)-13-12 39.13-12
P(G) = =
(@) 5251 - 50 52-51-50

SO
. 39-13-12 13-12-11 11 11

P(E) = + = =
52-51-50  52-51-50 39-+11 50

= 0.22.

Problem 11 (probabilities on two cards )

We are told to let B be the event that both cards are aces, A, the event that the ace of
spades is chosen and A the event that at least one ace is chosen.

Part (a): We are asked to compute P(B|A;). Using the definition of conditional probabil-

ities we have that
P(BA,)

P(As)
The event BA, is the event that both cards are aces and one is the ace of spades. This event
can be represented by the sample space

P(B|A,) =

{(AD, AS), (AH, AS), (AC, AS)}.

where D, S, H, and C stand for diamonds, spades, hearts, and clubs respectively and the
order of these elements in the set above does not matter. So we see that

3

P<BAS> =



The event A is given by the set {AS,*} where % is a wild-card denoting any of the possible
fifty-one other cards besides the ace of spades. Thus we see that

PA) = 2

(%)

3

These together give that

Part (b): We are asked to compute P(B|A). Using the definition of conditional probabilities
we have that

P(BA)  P(B)
PO =50y = p(a)

The event B are the hand {(AD, AS),(AD,AH),(AD,---)} and has ( 1

9 ) elements 1i.e.

from the four total aces select two. So that

)

(52
2
The set A is the event that at least one ace is chosen. This is the complement of the set that

8 ) ways so that

EROROEG)

(5) (%)

This gives for P(B|A) the following

52
2

Problem 12 (passing the actuarial exams)

no ace is chosen. No ace can be chosen in (

P(B|A) =

We let E; be the event that the ith actuarial exam is passed. Then the given probabilities
can be expressed as

P(El) - 09, P(EQ‘El) == 08, P<E3|E17E2) - 07



Part (a): The desired probability is given by P(F;E;F3) or conditioning we have

Part (b): The desired probability is given by P(E$|(E;E2FE3)¢) and can be expressed using
the set identity
(E\EEs)° = By U (ELES) U (B E,EY),

are the only ways that one can not pass all three tests i.e. one must fail one of the first three
tests. Note that these sets are mutually independent. Now
P(E; (B, EyE3)°)

P((E1EyE3)°)

P(E5|(E\EyBs)°) =

We know how to compute P((F)E2F3)¢) because it is equal to 1 — P(E;EyFE3) and we can
compute P(E;FEyE3). From the above set identity the event ES (E;E,FE3)¢ is composed of
only one set, namely F;FE¥, since if we don’t pass the second test we don’t take the third
test. We now need to evaluate the probability of this event. We find

P(E\E3) = P(E5|E))P(E)

= (1 - P(Ey|En))P(Ey)
— (1-0.8)(0.9) = 0.18.

With this the conditional probability sought is given by 1706%5?0 7 = 0.3629

Problem 13

Define p by p = P(E1FE>FE3E,). Then by conditioning on the events Fy, F1FEs, and EyEyF3
we see that p is given by

p = P(E\EyE3Ey)

(B P(EyEsEy|Er)

(E\)P(Es|Ey) P(EsE4| Ey E)

—  P(E))P(Es|E)P(Es|EyEs) P(Es| Ey By Es) .



So we need to compute each probability in this product. We have

b L)1)
(%)
3 36

P(BE,|E)) = ( 1 )35 12 )
(%)
2 24

P(E3|EBy) = < 1 )2g 12 )
(%)
1 12

P(E,|E\EyEs) = < 1 )1g 12 )
(i)

so this probability is then given by (when we multiply each of the above expressions)

p=0.1055.

See the Matlab file chap_3_prob_13.m for these calculations.

Problem 14

Part (a): We will compute this as a conditional probability since the number of each colored
balls depend on the results from the previous draws. Let B; be the event that a black ball
is selected on the ith draw and W, the event that a white ball is selected on the ¢th draw.
Then the probability we are looking for is given by

P(B1B.W3sW,) = P(B1)P(Bs|By)P(Ws|ByBy)P(Wy4| By BoWs)

- <5i7) (539) <5+511) (7+711) — 0080,

See the Matlab file chap_3_prob_14.m for these calculations.

Part (b): The set discussed is given by the ( 4

9 ) = 6 sets given by

(317327W37W4)7 (317W27B37W4)7 (317W27W3aB4)
<W17B2aB3uB4>7 (W17827W37B4)7 <W17W2uB3aB4>-
The probabilities of each of these events can be computed as in Part (a) of this problem.

The probability requested is then the sum of the probabilities of all these mutually exclusive
events.



Problem 15 (ectopic pregnancy among smokers )

Let S be the event a woman is a smoker and F the event that a woman has an ectopic preg-
nancy. Then the information given in the problem statement is that P(E|S) = 2P(E|S°),
P(S) = 0.32, P(S¢) = 0.68, and we want to calculate P(S|E). We have using Bayes’ rule
that

P(E|S)P(S)
P(E|S)P(S) + P(E|S¢)P(S¢)
2P(E|59)(0.32)
2P(E|5¢)(0.32) + P(E|5%)(0.68)
2(0.32)
2(0.32) + 0.68

P(S|E)

= 0.4848.

Problem 16 (surviving a Cesarean birth)
Let C be the event of a Cesarean section birth, let S be the event that the baby survives.
The facts given in the problem are that
P(S)=0.98, P(S°)=0.02, P(C)=0.15, P(C° =0.85, P(S|C)=0.96.
We want to calculate P(S|C¢). We can compute P(S) by C' (the type of birth) as
P(S) = P(S|C)P(C) + P(S|C°)P(C*).
Using the information given in the problem into the above we find that
0.98 = 0.96(0.15) + P(S]C*)(0.85),

or that P(S|C°) = 0.983.

Problem 17 (owning pets)

Let D be the event a family owns a dog, and C' the event that a family owns a cat. Then
from the numbers given in the problem we have that P(D) = 0.36, P(C') = 0.3, and
P(C|D) = 0.22.

Part (a): We are asked to compute P(CD) = P(C|D)P(D) = 0.22-0.36 = 0.0792.

Part (b): We are asked to compute

P(C|D)P(D) _ 0.22-(0.36)

PpiC) = P(C) 03

= 0.264.




Problem 18 (types of voters)

Let I, L, and C be the event that a random person is an independent, liberal, or a conser-
vative respectfully. Let V' be the event that a person voted. Then from the problem we are
given that
P(I)=046, P(L)=03, P(C)=0.24,

and

P(V|I)=0.35, P(V|L)=0.62, P(V|C)=0.58.
We want to compute P(I|V), P(L|V), and P(C|V) which by Bayes’ rule are given by (for
P(I|V) for example)

p(v) = ZVIDEU) P(V|1)P(I)
T PWV)  P(VIDPI) + P(VIL)P(L) + P(V|C)P(C)

All desired probabilities will need to calculate P(V') which we do (as above) by conditioning
on the various types of voters. We find that it is given by

P(V) = PWV|I)P(I)+ P(VIL)P(L)+ P(V|C)P(C)
= 0.35(0.46) + 0.62(0.3) + 0.58(0.24) = 0.4862..

Then the requested conditional probabilities are given by

PIV) = % —0.3311
P(L|V) PW]‘D?‘)/];(L) = Oﬁé%;’ ) _ 0.38256
Py = L (V]L%)/I; ©) _ 0'2?i55224) — 0.2863.

Part (d): This is P(V') which from Part (¢) we know to be equal to 0.48.

Problem 19 (attending a smoking success party)

Let M be the event a person who attends the party is male, W the event a person who
attends the party is female, and E the event that a person was smoke free for a year. The
problem gives

P(E|M) =037, P(M)=062, P(E|[W)=048, P(W)=1-P(M)=0.38.

Part (a): We are asked to compute P(W|E) which by Bayes’ rule is given by

PEW)P(W) _ PEW)P(W)
PWIE) P(E)  P(E|W)P(W)+ P(E|M)P(M)
_ 0.48(0.38) 0440

0.48(0.38) + 0.37(0.62)



Part (b): For this part we want to compute P(E) which by conditioning on the sex of the
person equals P(E) = P(E|W)P(W)+ P(E|M)P(M) = 0.4118.

Problem 20 (majoring in computer science)

Let F' be the event that a student is female. Let C' be the event that a student is majoring
in computer science. Then we are told that P(F') = 0.52, P(C') = 0.05, and P(FC) = 0.02.

Part (a): We are asked to compute P(F|C) = % =002 = 0.4

Part (b): We are asked to compute P(C|F) = PFE{FC)) = 302 = (.3846.

Problem 21 (salaries for married workers)

We are given the following joint probabilities

P(W<,H<) % _0424
198

P(We, Hs) = = = 0.306
36

P(Wa, He) = S50 = 0072
54

P(Ws, H) = o5 = 0.108

Where the notation W_ is the event that the wife makes less than 25,000, Ws is the event
that the wife makes more than 25,000, H. and H- are the events that the husband makes
less than or more than 25,000 respectively.

Part (a): We desire to compute P(H.), which we can do by considering all possible situa-
tions involving the wife. We have

212 36
Pﬁk%:HH@WJ+PULJ%Jzaﬁ+aﬁzuwa

Part (b): We desire to compute P(W-|H-) which we do by remembering the definition

of conditional probability. We have P(W|H-) = %. Since P(H>) =1— P(H.) =

1 —0.496 = 0.504 using the above we find that P(W.|H-) = 0.2142 = 2.

Part (c): We have

P H 072
W, He) _ 0.07 :0M5:3<

P(W-|H.) = —
(W |H) P(H.) 0.496 62




Problem 22 (ordering colored dice)

Part (a): The probability that no two dice land on the same number means that each die

must land on a unique number. To count the number of such possible combinations we see

that there are six choices for the red die, five choices for the blue die, and then four choices for

the yellow die yielding a total of 6-5-4 = 120 choices where each die has a different number.

There are a total of 62 total combinations of all possible die through giving a probability of
120 5

9

Part (b): We are asked to compute P(B <Y < R|E) where FE is the event that no two dice
land on the same number. From Part (a) above we know that the count of the number of
rolls that satisfy event F is 120. Now the number of rolls that satisfy the event B <Y < R
can be counted in a manner like Problem 6 from Chapter 1. For example, if R shows a roll
of three then the only possible valid rolls where B <Y < R for B and Y are B = 1 and

Y = 2. If R shows a four then we have ( 3

9 ) = 3 possible choices i.e. either

(B=1,Y=2), (B=1,Y=3), (B=2Y=3).

for the possible assignments to the two values for the B and Y die. If R = 5 we have

( ;1 ) = 6 possible assignments to B and Y. Finally, if R = 6 we have < g ) = 10 possible

assignments to B and Y. Thus we find that

1+34+6+10 1
P(B<Y < R|E) = — ;(ﬁ -

Part (c): We see that
P(B<Y <R)=P(B<Y < R|E)P(E) + P(B <Y < R|E®)P(E"),

Since P(B <Y < R|E€) = 0 from the above we have that
1 d 5
P(B<Y —(=)(2) =2
(B<Y<H (6) <9) 5

Problem 23 (some urns)

Part (a): Let W be the event that the ball chosen from urn 77 is white. Then we should
solve this problem by conditioning on the color of the ball drawn from first urn. Specifically

P(W) = P(W|B; = w)P(B; = w) + P(W|B; = r)P(B; = 1).



Here B; = w is the event that the ball drawn from the first urn is white and B; = r is
the event that the the drawn ball is red. We know that P(B; = w) = 3, P(B; =) = 2,
P(W|B; =w) = 2, and P(W|B; =) = 3. We then have

1 2
3 3 9 9

Part (b): Now we are looking for

P(W|B; = w)P(B; = w)

Since everything is known in the above we can compute this as

b=y~ 81

4
9

Problem 24 (painted balls in an urn)

Part (a): Let E be the event that both balls are gold and F' the event that at least one
ball is gold. The probability we desire to compute is then P(E|F). Using the definition of
conditional probability we have that

P(EF) P{G,G}) 1/4 1

P = BEy = PUG.GY{G.B). (B,G)) 1A+ 1/a+1/d 3

Part (b): Since now the balls are mixed together in the urn, the difference between the pair
{G, B} and {B, G} is no longer present. Thus we really have two cases to consider.

e FEither both balls are gold or

e One ball is gold and the other is black.

Thus to have a second ball be gold will occur once out of these two choices and our probability
is then 1/2.

Problem 25 (estimating the number of people over fifty)

Let F' denote the event that a person is over fifty and denote this probability by p which is
also the number we desire to estimate. Let a; denote the proportion of the time a person
under fifty spends on the streets and as the same proportion for people over fifty. Let S



denote the event that a person (of any age) is found in the streets. Then this event S can be
decomposed into the sets where the person on the streets is less than or greater than fifty as

S=SFUSF°.
Since the two sets on the right-hand-side of this expression are disjoint we have
P(S)= P(SF)+ P(SF°).
These sets can be written in terms of S conditional on the persons age F' as
P(SF) = P(F)P(S|F)=pP(S|F)
P(SF¢) = P(F)P(S|F°)=(1—-p)P(S|F).

Now by taking measurements of the number/proportion of people over fifty during the day
as suggested by the initial part of this problem we are actually measuring the probability

P(F|S),
and not P(F'). The expression P(F|S) is related to p and what we desire to measure by

 P(sF) pP(S|F)
PUIS) =55y = pPIF) + (1 - nPSIF)

Since we are told that oy should be the proportion of time someone under the age of fifty
spends in the streets we can express this variable in terms of the above expressions simply
as P(S|F°). In the same way P(S|F) = ay. Using this notation we thus have

QP

asp+oq(l —p)
QP

ar+ (ag —aq)p’

P(F|S)

From the above we see that if a; = as we will have P(F|S) = p and we will have actually
measured what we intended to measure.

Problem 26 (colorblindness)

From the problem, assuming that C'B represents the event that a person is colorblind, we
are told that
P(CB|M)=0.05, and P(CB|W)=0.0025.

We are asked to compute P(M|CB), which we will do by using the Bayes’ rule. We find

P(CB|M)P(M)
P(CB)

P(M|CB) =

We will begin by computing P(CB) by conditioning on the sex of the person. We have

P(CB) = P(CB|M)P(M)+ P(CB|F)P(F)
= 0.05(0.5) + 0.0025(0.5) = 0.02625 .



Then using Bayes’ rule we find that

0.05(0.5) 20

P(M|CB) = =0.9523 = —.
(M|CB) 0.02625 21

If the population consisted of twice as many males as females we would then have P(M) =

2P(F) giving P(M) = 2 and P(F) = 5 and our calculation becomes

2 1
P(CB) =0.05 (5) +0.0025 <§) = 0.03416 .

o that 0.05(2/3 40
005R/3) _ 4 g756 — 40

P(M|CB) =
(M|CB) 0.03416 41

Problem 27 (counting the number of people in each car)

Since we desire to estimate the number of people in a given car, if we choose the first method
we will place too much emphasis on cars that carry a large number of people. For example
if we imagine that a large bus of people arrives then on average we will select more people
from this bus than from cars that only carry one person. This is the same effect as in the
discussion in the book about the number of students counted on various numbers of buses
and would not provide an unbiased estimate. The second method suggested would provide
an unbiased estimate and would be the preferred method.

Another way to see this is to recognize that this problem is testing an understanding of the
ideas of conditional probability. The question asks about the number of people in a car given
that the car is in the company parking lot (the second method). If we start our sampling
by looking at the person level (the first method) we will be counting people who may get
to work by other means (like walk, ride a bicycle, etc.). As far as the number of people in
each car in the parking lot is concerned we are not interested in these later people and they
should not be polled.

Problem 28 (the 21st card)

Part (a): Let F be the event the 20th card is the first ace and let E be the event the 21st
card is the ace of spades. For this part of the problem we want to compute P(E|F). From
the definition of conditional probability this can be written as

p(EF)
p(F)

Thus we can compute P(E|F) if we can compute P(F') and P(EF). We begin by computing
the value of P(F'). To compute this probability we will count the number of ways we can
obtain the special card ordering denoted by event F' and then divide this number by the
number of ways we can have all 52 cards ordered with no restrictions on their ordering. This

p(E|F) =




latter number is given by 52!. To compute the number of card ordering that given rise to
event F' consider that in selecting the first card we can select any card that is not an ace
and thus have 52 — 4 = 48 cards to select from. To select the second card we have one less
or 47 cards to select from. Continuing this patter down to the 20th card we have

48 -47-46---32-31-30.

ways to select the cards up to the 20th. For the 20th we have four choices (any one of the
aces). After this card is selected we can select any card from the 52 — 20 = 32 remaining
cards for the 21st card. For the 22nd card we can select any of the 31 remaining cards. Thus
the number of ways to select the remaining block of cards can be done in 32! ways. In total
then we can compute P(F) as

(48 -47-46---32-31-30)4(32!) 992
52! 54145
Next we need to compute P(EF'). Since the event EF is similar to the event F' but with

exception that the 20th card cannot be the ace of spaces (because the 21st card) the number
of ways we can get the event FF is given by

P(F) =

(48 -47-46---32-31-30)-3-1- (311).
Thus the probability P(E'F') is given by

48-47-46---32-31-30)-3-1-(311) 93
52! 216580

P(EF) = (

Using these two results we compute

P(E|F) = 992/54145 3
©93/216580 128"

As an alternative method to compute these probabilities we can express the events £ and
F' as boolean combinations of simpler component events A;, where this component event
describes whether the card at location 7 in the deck is an ace. The event I’ defined above
represents the case where the the first 19 cards are not aces while the 20th card is and can
be written in terms of these A; events as

= A7 AfgAg .
With this product representation P(F') can be computed by conditioning as
P(F) = P(AY - -+ AjgAz) = P(Ax|Af - -- Afg) P(A] - - - Afg) . (7)

We can compute the probability the first 19 cards are not aces represented by the expression
P(AS---ASy) by further conditioning on earlier cards as

P(AT---Afy) = P(A3A3--- ATyl A7) P(AT)

= P(A3--- Afg|A7A3) P(A3] A7) P(AT)
= P(AG|ATAZAG - - Afg) - - - P(A5|ATAZ) P(A3] A7) P(A7) - (8)



We can now more easily evaluate these probabilities since

o 48 ol aen 4T
P(A]) = 59’ P(A3]AT) = 51 etc.

Thus changing the order of the product in Equation 8 we find

P(AT---Ajy) = P(A]) P(AS[A]) P(A3]ATAS) - - - P(ATg| ATAS A3 - - Afg)
48 47 46 30 8184

52 51 50 34 54145
In the same way we have P(Ay|A§--- Afy) = 35 so that using Equation 7 we find

8184 4 992

(F)= 54145 33~ 54125

the same result we found earlier.

Next to compute P(EF) we first introduce the event S to denote what type of ace the 20th
is. To do that let S be the event that the 20th ace is the ace of spades. Since using S we
have Ayy = S U S we can write the event EF as

EF = A AjgAgE = AT --- AJgSE U AT - - - AJgS°E
and have
P(EF) = P(A{---A{ySE) + P(A]--- A{,S°E). (9)
To evaluate each of these expressions we can condition like Equation 7 to get
P(AS---A{gSE) = P(E|A]---A{gS)P(A]---AfyS) and
P(AT--- AS°E) = P(E|A]--- A{gS)P(A]- - AfS9) .
Since S and E' cannot both happen P(E|A§--- AfS) = 0 and in Equation 9 we are left with
P(EF) = P(A{---AS°E) = P(E|A]--- A{gS°)P(A] - - - Afy5)
= P(E[A]--- AfS)P(SA] - - - Afg) P(A] - - - Af)

1 3 8184 93
32 33 54145 216580

the same result as earlier.

Part (b): As in the first method in Part (a) above for this part let F' again be the event
the 20th card is the first ace, but now let E be the event the 21st card is the 2 of clubs. As
before we will solve this problem using definition of conditional probability or

p(EF)
p(F)
It remains to compute p(EF') in this case since P(F) is the same as previously. Since the

event K'F' is similar to the event F' but with exception that we now know the identity of the
21st card the number of ways we can get the event E'F' is given by

p(E|F) =

(47 -46-45---31-30-29) -4-1- (311).



Thus the probability P(EF) is given by

(47 -46-45---31-30-29)-4-1-(31) 18

P(EF) = = .
(EF) 52! 52037

Using these two results we compute

18/52037 29

P(E|F) = = .
(EIF) 98/5349 1536

See the Matlab/Octave file chap_3_prob_28.m for the fractional simplifications needed in
this problem.

Problem 29 (used tennis balls)

Let Ey, Fy, E5, E5 be the event that we select 0, 1, 2, or 3 used tennis balls during our
first draw consisting of three balls. Then let A be the event that when we draw three balls
the second time none of the selected balls have been used. The problem asks us to compute

P(A), which we can compute P(A) by conditioning on the mutually exclusive events E; for
1=0,1,2,3 as

P(A) = Z P(A|E,)P(E;).

Now we can compute the prior probabilities P(E;) as follows

() (), G0
0 3 1 2
PE) = ~—~—~—72 PE)=—~—W¥—~—7~
(£o) 15 - P 15
3 3
6 9 6 9
P(E) 2 1 P(E;) 3 0
S 15 ’ v 15 '
3 3
Where the random variable representing the number of selected used tennis balls is a hy-
pergeometric random variable and we have explicitly enumerated these probabilities above.
We can now compute P(A|E;) for each i. Beginning with P(A|E,) which we recognize as
the probability of event A under the situation where in the first draw of three balls we draw
no used balls initially i.e. we draw all new balls. Since event Fj is assumed to happen with

certainty when we go to draw the second of three balls we have 6 new balls and 9 used balls.
This gives the probability of event A as

P(A|Ey) = m
(¥)



In the same way we can compute the other probabilities. We find that

(0)(5) (0)(5) (5)(5)
0 3 0 3 0 3
P(A|E,)) = —FF—+%, P(AlEy) =—7—%, PAE;)=——FF7"7=.
(AE) = 2220 PRy = S Pl = A

3 3 3
With these results we can calculate P(A). This is done in the Matlab file chap_3_prob_29.m
where we find that P(A) ~ 0.0893.

Problem 30 (boxes with marbles)

Let B be the event that the drawn ball is black and let X; (X5) be the event that we select
the first (second) box. Then to calculate P(B) we will condition on the box drawn from as

P(B) = P(BIX\)P(Xy) + P(B|X2) P(Xs).

Now P(B|X)) = 1/2, P(B|X,) = 2/3, P(X)) = P(X») = 1/2 so

rn-3(3)+42) -4

If we see that the ball is white (i.e. it is not black i.e event B¢ has happened) we now want
to compute that it was drawn from the first box i.e.
P(BYX,)P(X)) 3

P(X,|B%) = P(B|X,)P(X)) + P(B*[X5)P(X2) 5

Problem 31 (Ms. Aquina’s holiday)

After Ms. Aquina’s tests are completed and the doctor has the results he will flip a coin. If
it lands heads and the results of the tests are good he will call with the good news. If the
results of the test are bad he will not call. If the coin flip lands ta:ls he will not call regardless
of the tests outcome. Lets let B denote the event that Ms. Aquina has cancer and the and
the doctor has bad news. Let G be the event that Ms. Aquina does not have cancer and
the results of the test are good. Finally let C' be the event that the doctor calls the house
during the holiday.

Part (a): Now the event that the doctor does not call (i.e. C¢) will add support to the
hypothesis that Ms. Aquina has cancer (or event B) if and only if it is more likely that
the doctor will not call given that she does have cancer. This is the event C° will cause
B = P(B|C®) to be greater than oo = P(B) if and only if

P(CY|B) > P(C°|B°) = P(CYQ).



From a consideration of all possible outcomes we have that
P(CB) =1,

since if the results of the tests come back negative (and Ms. Aquina has cancer), the doctor
will not call regardless of the coin flip. We also have that

1
P(CUIG) = 5.

since if the results of the test are good, the doctor will only call if the coin flip lands heads
and not call otherwise. Thus the fact that the doctor does not call adds evidence to the
belief that Ms. Aquina has cancer. Logic similar to this is discussed in the book after the
example of the bridge championship controversy.

Part (b): We want to explicitly find § = P(B|C¢) using Bayes’ rule. We find that

_ P(C*|B)P(B)  1(a) 4
P= TRy T 3t

Which explicitly verifies the intuition obtained in Part (a).

Problem 32 (the number of children)

Let C1, Cy, C5, Cy be the events that the family has 1,2, 3,4 children respectively. Let E be
the evidence that the chosen child is the eldest in the family.

Part (a): We want to compute

P(E|C1)P(CY)

We will begin by computing P(E). We find that

P(E) = i P(E|C;)P(C;) = 1(0.1) + %(0.25) + %(0.35) + 3(0.3) = 0.4167,

i=1

so that P(Cy|E) = 1(0.1)/0.4167 = 0.24.

Part (b): We want to compute

piie - PECIPC) _0209)

These calculations are done in the file chap_3_prob_32.m.



Problem 33 (English vs. American)

Let E (A) be the event that this man is English (American). Also let L be the evidence
found on the letter. Then we want to compute P(FE|L) which we will do with Bayes’ rule.
We find (counting the number of vowels in each word) that

P(L|E)P(E)
P(EIL) = P(L|E)P(E) + P(L|E°)P(E°)
(3/6)(0.4) 5

(3/6)(0.4) + (2/5)(0.6)  11°

Problem 34 (some new interpretation of the evidence)

From Example 3f in the book we had that

_ P(GO) P(C|G)P(G)
PEO="pe) ~ PCioP() + POIGIPG)

But now we are told P(C|G) = 0.9, since we are assuming that if we are guilty we will have
the given characteristic with 90% certainty. Thus we now would compute for P(G|C) the
following

0.9(0.6) 27

b@le) = 0.9(0.6) + 0.2(0.4) 31"

Problem 35 (which class is superior)

In this problem the superior class is the one that has the larger concentration of good
students. An expert examines a student selected from class A and a student from class B.
To formulate this problem in terms of probabilities lets introduce three events E, F', and
R as follows. Let E be the event class A is the superior class, F' be the event the expert
finds the student from class A to be Fair, and R be the event the expert finds the student
from class B to be Poor (P might have been a more intuitive notation to use for this last
event but the letter P conflicts with the notation for probability). Using this notation for
this problem we want to evaluate P(F|FR). Using the definition of conditional probability
we have

P(FR|E)P(E) P(FR|E)P(E)
P(FR)  P(FR|E)P(E)+ P(FR|E)P(E°)"

P(E|FR) =

To evaluate the above, first assume the events E and E° are equally likely, that is P(E) =
P(E*) = 3. This is reasonable since the labeling of A and B was done randomly and so the
event that the label A was assigned to the superior class would happen with a probability of
%. Next given E (that is A is the superior class) the two events F' and R are conditionally
independent. That is

P(FR|E) = P(F|E)P(R|E),



and a similar expression when the event F'R is conditioned on E°. This states that given A
is the superior class, a student selected from one class is Good, Fair, or Poor independent of
a student selected from the other class being Good, Fair or Poor.

To evaluate these probabilities we reason as follows. If we are given the event E then A is

the superior class and thus has 10 Fair students, so P(F|E) = %, while B is not the superior

class and has 15 Poor students giving P(R|E) = 2. If we are given E° then A is not the
superior class so P(F|E°) = & and P(R|E°) = 3. Using all of these results we have

P(F|E)P(R|E)P(E)
P(F|E)P(R|E)P(E) + P(F|E¢)P(R|E¢)P(E*)
P(F|E)P(R|E)
P(F|E)P(R|E) + P(F|E°)P(R|E°)
(10/30)(15/30) 3

P(E|FR) =

(10/30)(15/30) + (10/30)(5/30) 4

Problem 36 (resignations from store C)

To solve this problem lets begin by introducing several events. Let A be the event a person
works for company A, B be the event a person works for company B, and C' be the event a
person works for company C. Finally let W be the event a person is female (a woman). We
desire to find P(C|W). Using the definition of conditional probability we have

P(CW) P(W|C)P(C)

PIOW)="3awy = poviaec) + Pv(B)P(B) + Pavicypc) O

Since 50, 75, and 100 people work for companies A, B, and C, respectively the total number
of workers is 50 + 75 + 100 = 225 and the individual probabilities of A, B, or C'is given by

20

2 75 1 100 4
(A) = = 5 = =
225 9

We are also told that .5, .6, and .7 are the percentages of the female employees of the
companies A, B, C, respectively. Thus

P(W|A)=0.5, P(W|B)=06, and P(W|C)=0.7.
Using these results in Equation 10 we get

B (0.7)(4/9) _!
P = 05279 T 0613 + 0039 2

See the Matlab/Octave file chap_3_prob_36.m for the fractional simplifications needed in
this problem.



Problem 37 (gambling with a fair coin)

Let F' denote the event that the gambler is observing results from a fair coin. Also let Oy,
O,, and O3 denote the three observations made during our experiment. We will assume that
before any observations are made the probability that we have selected the fair coin is 1/2.

Part (a): We desire to compute P(F|O;) or the probability we are looking at a fair coin

given the first observation. This can be computed using Bayes’ theorem. We have
P(O,|F)P(F)

P(O\[F)P(F) + POy F<) P(F¥)

AC)

P(F|0y) =

2 ) +1G) 3

Part (b): With the second observation and using the “posteriori’s become priors” during a
recursive update we now have
P(Os|F,04)P(F|O
P(FI0,0) = e o e
(Oo| F, O1) P(F|O1) + P(Os|F¢, 01) P(F€|O1)

1 6 N

FH+16) 5

Part (c): In this case because the two-headed coin cannot land tails we can immediately
conclude that we have selected the fair coin. This result can also be obtained using Bayes’
theorem as we have in the other two parts of this problem. Specifically we have

P(Os|F,05,01)P(F|O3,04)
P(F =
(F103.02.00) = 55 1F.65. 00 PIF| 03, 0r) + P(O3 F¥, Oy, O1) P(E¥[03, O1)

B TCN
RO ET R

Verifying what we know must be true.

Problem 38 (drawing white balls)

Let W and B represent the events of drawing a white ball or a black respectively, and let
H and T denote the event of obtaining a head or a tail when we flip the coin. As stated in
the problem when the outcome of the coin flip is heads (event H) a ball is selected from urn
A. This urn has 5 white and 7 black balls. Thus P(W|H) = 3. Similarly, when the coin
flip results in tails a ball is selected from urn B, which has 3 white and 12 black balls. Thus
P(W|T) = &. We would like to compute P(T'|W). Using Bayes’ formula we have

PW|T)P(T) _ P(W|T)P(T)
P(W - P(W|T)P(T)+ P(W|H)P(H)

P(TIW) = ;
() 12




Problem 39 (having accidents)

From example 3a in the book where A; is the event that a person has an accident during
the first year we recall that P(A;) = 0.26. In this problem we are asked to find P(As|AS).
We can find this probability by conditioning on whether or not the person is accident prone
(event A). We have

o P(A2A7)  P(AA5|A)P(A) + P(A2A5|A°) P(A°)
Plaf) = T (i |

We assume that Ay and A; are conditionally independent given A and thus have

P(A3A7|A) = P(Ay|A)P(AS|A) and P(AyA7|A) = P(A9|A°)P(AS]A°). (11)
With these simplifications and using the numbers from example 3a we can evaluate P(As| A9).
We thus find

P(Ay|A)P(AF|A)P(A) + P(As| A°) P(AF|A°) P(A°)
P(Af)
0.4(1 — 0.4)(0.3) +0.2(1 — 0.2)(0.7) _ 46
1-0.26 185

P<A2‘Ai) =

Note that instead of assuming conditional independence to simplify probabilities such as
P(A3A$|A) appearing in Equations 11 we could also simply condition on earlier events by
writing this expression as P(As|A$, A)P(A$|A). The numerical values used to evaluate this
expression would be the same as presented above.

Problem 40 (selecting k& white balls)

For this problem we draw balls from an urn that starts with 5 white and 7 red balls and on
each draw we replace each drawn ball with one of the same color as the one drawn. Then to
solve the requested problem let W, denote the event that a white ball was selected during the
kth draw and Ry denote the even that a red ball was selected on the kth draw for k£ = 1,2, 3.
We then can decompose each of the higher level events (the number of white balls) in terms
of the component events W}, and Ry, as follows

Part (a): To get 0 white balls requires the event Ry RyR3. To compute this probability we
use conditioning to find

P(RiRyR3) = P(R1)P(RyR3|R1) = P(Ry)P(Rs|R1)P(Rs|R1Ry)
893

12 13 14 13"

Part (b): We can represent drawing only 1 white ball by the following event

WiRyRs U RiyWoR3 U Ry RoW .



As in Part (a) by conditioning we have that the probability of the above event is given by
PWiRsRs U RiWoR3 U RyRoW3) = P(WiReR3) + P(Ri{W3R3) + P(R1RyW3)

(
= P(W,)P(Ro|W1)P(Rs|WyRy)
4 P(R)P(Wa|Ry)P(Rs|Ri W)
+ P(Ry)P(Rs|R))P(Ws|Ri Ry)
_ s 78 7 5 8 7 8 5
152 13 14 12 13 14 12 13 14
- =

Part (c): We can draw 3 white balls in only one way W;W,W3. Using the above logic as
in Part (a) we have that the probability of this event given by

PWWoW3) = P(Wy)P(Wy|Wh)P(Ws|W,Ws)
56 7 bt

121314  52°

Part (d): We can draw two white balls in the following way
RyWoWs UW Ry W3 U W WoRs .

Again, using the same logic as in Part (a) we have that the probability of the above event
given by

P(R\WaWs UW,RaWs UWiWaRy) = P(R\WaWs) + P(WiRoWs) + P(W.WaRs)

= P(Ry)P(W2|Ry)P(Ws| R\ W>)

+ P(Wy)P(Ry|Wy) P(Ws| Wi Ry)

+ P(W) (W | W1) PRy | W1 Wa)
56,5 1.6 5 6 7
12 13 14 12 13 14 12 13 14

Problem 41 (drawing the same ace)

We want to compute if the second card drawn is an ace. Denoting this event by F and
following the hint lets compute P(FE) by conditioning on whether we select the original ace
drawn from the first deck. Let this event by Ay. Then we have

P(E) = P(E|Ag) P(Ag) + P(E|AG) P(AG) .

Now P(Ap) = 5 since it is one of the twenty seven cards in this second stack and P(A§) = 2

and P(E |A0) = 1 Using these values we get
26

1 C
P(E)=1- o+ - - P(E|4)).



Thus it remains to compute the expression P(E|A§). Since under the event A§ we know
that we do not draw the original ace, this probability is related to how the original deck of
cards was split. In that case the current half deck could have 3,2,1 or 0 aces in it. For each

of these cases we have probabilities given by 2%, %, 216, and 206 of drawing an ace if we have

three aces, two aces, one ace, and no aces respectively in our second half deck. Conditioning
on the number of aces in this half deck we have (using D3, Dy and D; as notation for the
events that this half deck has 3, 2 or 1 aces in it) we obtain

P(E|AG) = P(E|Ds, AG) P(Ds|A5) + P(E|D2, AG) P(Ds| AG) + P(E| Dy, AG) P(D1]Af) -

Since one of the aces was found to be in the first pile, the second pile contains k = 1,2,3

aces with probability
3 48
k 26 — k
P(Dy) = for k=1,23,
51
26
Evaluating the above expression these numbers become
(3) (%)
3 26 — 3 104
P(F|Ds, Ag) = -
(Bl Dz, 4) 51 833
26
3 52 —4
2 260—2 ) 325
51 833
26
(1) (5)
1 26 —1 314
P(E|Dq, AY) = -
(E1Dr, 4) 51 833
26

We can now evaluate P(F|A§) the probability of selecting an ace, given that it must be one
of the original 26 cards in the second pile, as

P(E|Dy, Ag) =

3 3
P(E|A5) = > P(EDy|A5) = P(Dy|A5)P(E| Dy, A5)
k=1 k=1

3 48
23: Ef\k)\26-%)] 1
£ 26 51 17’
26

when we perform the required summation. We can also reason that P(FE|A§) = 17 in another
way. This probability is equivalent to the case where we have simply removed one ace from
the deck and recognized that the second card drawn could be any one of the remaining 51

cards (three of which remain as aces). Thinking like this would give P(E|A§) = 2 = = the




same result as argued above. The fact that cards are in separate piles is irrelevant. Any one
of the 51 cards could be in any position in either pile.

We can now finally evaluate P(E) we have
1 26 1 43
PEY=1-—+—=-—=—
B =l w5 T~ o
the same as in the back of the book. See the Matlab file chap_3_prob_41.m for these calcu-
lations.

Problem 42 (special cakes)

Let R be the event that the special cake will rise correctly. Then from the problem statement
we are told that P(R|A) = 0.98, P(R|B) = 0.97, and P(R|C) = 0.95, with the prior
information of P(A) = 0.5, P(B) = 0.3, and P(C) = 0.2. Then this problem asks for
P(A|R°). Using Bayes’ rule we have
P(R°|A)P(A)
P(Re) ’
where P(R¢) is given by conditioning on A, B, or C as
P(R°) = P(R|A)P(A)+ P(R°|B)P(B)+ P(R°|C)P(C)
= 0.02(0.5) 4+ 0.03(0.3) 4+ 0.05(0.2) = 0.029,
so that P(A|R°) is given by

P(A|R?) =

0.02(0.5)

PLAIRY) = =355

=0.344.

Problem 43 (three coins in a box)

Let C;, C5, C3 be the event that the first, second, and third coin is chosen and flipped.
Then let H be the event that the flipped coin showed heads. Then we would like to evaluate
P(Cy|H). Using Bayes’ rule we have
P(H|C1)P(Ch)

P(H)
We compute P(H) first. We find conditioning on the the coin selected that

P(01|H):

PUH) = ST PUHIC)P(C) = 5 3 PHIC)

=1

Then P(C|H) is given by




Problem 44 (a prisoners’ dilemma)

I will argue that this problem is similar to the so called “Monty Hall Problem” and because
of this connection the probability of execution of the prisoner stays at 1/3 instead of 1/2.
See [1] for a nice discussion of the Monty Hall Problem. The probabilities that do change,
however, are the probabilities of the other two prisoners. The probability of execution of the
prisoner to be set free falls to 0 while the probability of the other prisoner increases to 2/3.

To show the similarity of this problem to the Monty Hall Problem, think of the three prisoners
as surrogates for Monty Hall’s three doors. Think of execution as the “prize” that is hidden
“behind” one of the prisoners. Finally, the prisoner that the guard admits to freeing is
equivalent to Monty Hall opening up a door in which he knows does not contain this “prize”.
In the Monty Hall Problem the initial probabilities associated with each door are 1/3 but
once a non-selected door has been opened the probability of having selected the correct door
does not increase from 1/3 to 1/2. The opening of the other door is irrelevant to your odds of
winning if you keep your selection. The remaining door has a probability of 2/3 of containing
the prize.

Following the analogy the jailer revealing a prisoner that can go free is Monty opening a
door known not to contain the prize. By symmetry to Monty Hall, A’s probability of being
executed must remain at 1/3 and not increase to 1/2.

A common error in logic is to argue as follows. Before asking his question the probability of
event A (A is to be executed) is P(A) = 1/3. If prisoner A is told that B (or C) is to be set
free then we need to compute P(A|B¢). Where A, B, and C are the events that prisoner A,
B, or C' is to be executed respectively. Now from Bayes’ rule

P(B[A)P(A)

P(AIBY) = =55

We have that P(B°) is given by
1 1
P(B) = P(BY|A)P(A) + P(B|B)P(B) + P(BIC)P(C) = 3 +0+ % = =
So the above probability then becomes

paB) = 13 % >

1
2/3 3

Thus the probability that prisoner A will be executed has increased as claimed by the jailer.

While there is nothing wrong with above logic, the problem with it is that it is not answering
the real question that we want the answer to. This question is: what is the probability that
A will be executed given the statement that the jailer makes. Now the jailer has only two
choices for what he can say; either B or C' will be set free. Lets compute P(A|Jg) where
Jp is the event that the jailer says that prisoner B will be set free. We expect by symmetry



that P(A|Jg) = P(A|Jc). We then have using Bayes’ rule

Pl = TR
P(Js|A)P(4)
PUSIAP(A) 1 P(Js|B)P(B) + PI5C)P(C)
(1/21/3)
(1/2)(1/3) + 0+ 1(1/3)
1

3
In performing this computation we have used the facts that

1
P(JB|A) = 57

since the jailer has two choices he can say if A is to be executed,
P(Jp|B) =0,

since the jailer cannot say that B will be set free if B is to be executed, and
P(Js|C) =1,

since in this case prisoner C' is to be executed so the jailer cannot say C' and being unable
to say that prisoner A is to be set free he must say that prisoner B is to be set free. Thus
we see that regardless to what the jailer says the probability that A is to executed stays the
same.

Problem 45 (is it the fifth coin?)

Let C; be the event that the ith coin was selected to be flipped. Since any coin is equally
likely we have P(C;) = 1—10 for all 7. Let H be the event that the flipped coin shows heads,
then we want to compute P(C5|H). From Bayes’ rule we have
P(H|C5)P(Cs5)

P(H)

P(C5|H) =

We compute P(H) by conditioning on the selected coin C; we have

P(H) = ZP(H\Q)P(Q)

oy (i) _ LN,
210 \10) ~ 100 &
1 /10(10+ 1)\ 11
100 2 S 20°
S0 that (5/10)(1/10) 1
P(GslH) = (11/20)  11°



Problem 46 (one accident means its more likely that you will have another)

Consider the expression P(A3|A;). By the definition of conditional probability this can be
expressed as

P(A;, Ay)
P(Ay)

so the desired expression to show is then equivalent to the following

P(As]Ay) =

P(Ay, Ay)

PlA) > P(Ay),

or P(Ay, Ay) > P(A;)?. Considering first the expression P(A;) by conditioning on the sex
of the policy holder we have

P(A)) = P(A|M)P(M) + P(A)W)P(W) = pa+ps(l —a).

where M is the event the policy holder is male and W is the event that the policy holder is
female. In the same way we have for the joint probability P(A;, A2) that

P(Ay, Ay) = P(Ar, Ay M)P(M) + P(Ay, A,[W)P(W).

Assuming that A; and A, are independent given the specification of the policy holders sex
we have that

P(Ar, As| M) = P(A|M)P(As| M),

the same expression holds for the event W. Using this in the expression for P(A;, As) above
we obtain

P(Ay, As) = P(Ay|M)P(A|M)P(M) + P(A,[IV) P(A,|W) P(W)
= pla +p3£(1 —a).

We now look to see if P(A;, Ay) > P(A;)%. Computing the expression P(Aj, Ay) — P(A;)?,
(which we hope to be able to show is always positive) we have that

P(A, A) = P(A)? = pha+pi(l—a) = (pma +ps(l - a))®
= pia —i—pfc(l —a) —p2,a® = 2pppra(l — a) — pfc(l —a)?
= ppa(l —a) +pH(l - a)a = 2pupra(l - a)
= a(l =), + P} — 2pmpy)
= a(l—a)(pm —ps)*.
Note that this is always positive. Thus we have shown that P(A;|As) > P(A;). In words,
this means that given that we have an accident in the first year this information will increase

the probability that we will have an accident in the second year to a value greater than we
would have without the knowledge of the accident during year one (A;).



Problem 47 (the probability on which die was rolled)

Let X be the the random variable that specifies the number on the die roll i.e. the integer
1,2,3,---,6. Let W be the event that all the balls drawn are white. Then we want to
evaluate P(1V), which can be computed by conditioning on the value of X. Thus we have

P(W) = Z P{W|X =i}P(X =)

Since P{X =i} = 1/6 for every i, we need only to compute P{IW|X = i}. We have that

PWIX =1} — 135 ~0.33

PW|X =2} — <15—5) <1i4) ~ 0.095

P(WIX =3} = (15—5) (11‘4) (1—?’3) ~ 0.022

PWIX =4} = (15—5) (11‘4) (%) (12—2) ~ 0.0036
e - () () () ()
PWIX=6} = 0

Then we have
1
P(W) = 6 (0.33 +0.95 + 0.022 + 0.0036 + 0.0003) = 0.0756 .

If all the balls selected are white then the probability our die showed a three was

P{W|X =3}P(X =3)

=0.048.
P(W)

P{X =3|W} =

Problem 48 (which cabinet did we select)

This question is the same as asking what is the probability we select cabinet A given that a

silver coin is seen on our draw. Then we want to compute P(A|S) = %. Now

P(S) = P(S|A)P(A) + P(S|B)P(B) = 1 (;) ; (g) (g) s

Thus 2 2
P(A|S) = G =3



Problem 49 (prostate cancer)

Let C be the event that man has cancer and A (for antigen) the event of taking an elevated
PSA measurement. Then in the problem we are given

P(A|CY) = 0.135
P(A|C) = 0.268,

and in addition we have P(C) = 0.7.

Part (a): We want to evaluate P(C|A) or

P(A|C)P(C)
P(A)
P(A|C)P(C)
P(A|C)P(C) + P(A|C)P(C¢)
(0.268)(0.7)

P(C|A)

(0.268)(0.7) + (0.135)(03)
Part (b): We want to evaluate P(C|A°) or
o _ PAC)IP(C)
P(C|A°) = T P(Ag
(1-0.268)(0.7)
T 0293 = 0.6637 .

If the prior probability of cancer changes (i.e. P(C') = 0.3) then the above formulas yield

P(C|A) = 0.459
P(CJA®) = 0.266.

Problem 50 (assigning probabilities of risk)

Let GG, A, B be the events that a person is of good risk, an average risk, or a bad risk
respectively. Then in the problem we are told that (if £ denotes the event that an accident
occurs)

P(E|G) = 0.05
P(E|A) = 0.15
P(E|B) = 0.3

In addition the a priori assumptions on the proportion of people that are good, average and
bad risks are given by P(G) = 0.2, P(A) = 0.5, and P(B) = 0.3. Then in this problem we
are asked to compute P(FE) or the probability that an accident will happen. This can be



computed by conditioning on the probability of a person having an accident from among the
three types, i.e.

P(E) = P(E|G)P(G)+ P(E|A)P(A) + P(E|B)P(B)
= 0.05(0.2) + (0.15)(0.5) + (0.3)(0.3) = 0.175.

If a person had no accident in a given year we want to compute P(G|E°) or

PEG)P(G) _ (1= P(E|G))P(G)

P(GIE")

P(E?) 1 - P(E)
_ (1-0.05)(02) 38
T 1-0175 165

also to compute P(A|E°) we have
P(EJA)P(A) _ (1= P(E[A)P(A)

PUAIET = P(E9) ~ 1-P(E)
(1-0.15)(0.5) 17
1-0175 33

Problem 51 (letters of recommendation)

Let R, R,,, and R, be the event that our worker receives a strong, moderate, or weak
recommendation respectively. Let J be the event that our applicant gets the job. Then the
problem specifies

P(J|R,) = 08
P(JIR,) = 04
P(J|R,) = 0.1,

with priors on the type of recommendation given by

P(R) = 0.7
P(R,) = 02
P(R,) = 0.1,

Part (a): We are asked to compute P(J) which by conditioning on the type of recommen-
dation received is

P(J) = P(J|Rs)P(Rs)+ P(J|Rn)P(R,,) + P(J|Ry)P(Ry)
= 0.8(0.7) +(0.4)(0.2) + (0.1)(0.1) = 0.65 = % :



Part (b): Given the event J is held true then we are asked to compute the following

P(JIR)P(R,) _ (0.8)(0.7) 56

PUE|T) = P(J) (065 65
_ PUJ|R,)P(R,) (04)(0.2) 38

Pl J) = P(J) — (0.65) 65
_ P(JIR,)P(R,) (0.1)(0.1) 1

PiRl]) = P(J) ~ (0.65) 65

Note that this last probability can also be calculated as P(R,|J) = 1— P(Ry|J) — P(Ry|J).

Part (c): For this we are asked to compute

P(JYR)P(R)  (1—08)(0.7) 2

P(R\TY) = P(Jo (035 5
o PUJR,)P(R,)  (1-04)(0.2) 12
PRl %) = P(Je) (035 35
o P(JIR,)P(R,) (1-01)(01) 9
PR = P(Je) (035 35°

Problem 52 (college acceptance)

Let M, T, W, R, F, and S correspond to the events that mail comes on Monday, Tuesday,
Wednesday, Thursday, Friday, or Saturday (or later) respectively. Let A be the event that
our student is accepted.

Part (a): To compute P(M) we can condition on whether or not the student is accepted as

P(M) = P(M|A)P(A) + P(M|A®)P(A°) = 0.15(0.6) + 0.05(0.4) = 0.11 .

Part (b): We desire to compute P(T|M¢). Using the definition of conditional probability
we find that (again conditioning P(7") on whether she is accepted or not)

o _ P@TMe)  P(T)
PTMT) = P(Me¢) — 1—P(M)

P(T|A)P(A) + P(T|A%) P(A°)

1— P(M)
~ 0.2(0.6) +0.1(04) 16
1—0.11 89

Part (c): We want to calculate P(A|M¢,T¢, W¢). Again using the definition of conditional
probability (twice) we have that
P(A, M€, T, W¢)  P(M¢,T¢,W|A)P(A)

P(A|ME,T¢, W¢) = =
(AM*, T W) P(Me,Te, We) P(Me, Te, We)




To evaluate terms like P(M€¢ T W€ A), and P(M¢,T°¢, W¢|A°), lets compute the probability
that mail will come on Saturday or later given that she is accepted or not. Using the fact
that P(:|A) and P(:|A°) are both probability densities and must sum to one over their first
argument we calculate that

P(S|A) = 1-0.15-02-0.25—0.15—0.1 =0.15
P(S|A®) = 1-0.05—01-01-015-02=04.

With this result we can calculate that
P(Me,T°,W°A) = P(R|A)+ P(F|A)+ P(S]A)=0.154+0.1+0.15=04
P(M¢, T, WA = P(R|A®)+ P(F|A°) + P(S|A°) =0.15+ 0.2+ 0.4 =0.75.

Also we can compute P(M¢,T¢ W¢) by conditioning on whether she is accepted or not. We
find

P(Me, T, W¢) = P(M°,T°, W A)P(A) + P(M®, T, W|A°)P(A°)
— 0.4(0.6) +0.75(0.4) = 0.54.

Now we finally have all of the components we need to compute what we were asked to. We

find that P(Me, T¢, We|A)P(4)  0.4(0.6) 4
P(A|ME, T¢, W¢) = R =58 — 35
AT W) = =5 e, e, ey 054 9

Part (d): We are asked to compute P(A|R) which using Bayes’ rule gives

Pl - AP

To compute this lets begin by computing P(R) again obtained by conditioning on whether
our student is accepted or not. We find

P(R) = P(R|A)P(A) + P(R|A°)P(A°) = 0.15(0.6) + 0.15(0.4) = 0.15.
So that our desired probability is given by

0.15(0.6 3

Part (e): We want to calculate P(A|S). Using Bayes’ rule gives
P(S]A)P(A)
P(A|S) = WA
(A18) = 2

To compute this, lets begin by computing P(.S) again obtained by conditioning on whether
our student is accepted or not. We find

P(S) = P(S|A)P(A) + P(S|A°)P(A°) = 0.15(0.6) + 0.4(0.4) = 0.25.
So that our desired probability is given by

0.15(0.6 9
PUAIS) = *T5s = 5



Problem 53 (the functioning of a parallel system)

With n components a parallel system will be working if at least one component is working.
Let H; be the event that the component ¢ for ¢ = 1,2,3,--- ,n is working. Let F' be the
event that the entire system is functioning. We want to compute P(H;|F). We have

P(F|H,)P(H,)

Now P(F|H;) = 1 since if the first component is working the system is functioning. In
addition, P(F) =1— (%)n since to be not functioning all components must not be working.
Finally P(H;) = 1/2. Thus our probability is

1/2

PU|F) = 5

Problem 54 (independence of E and F)

Part (a): These two events would be independent. The fact that one person has blue eyes
and another unrelated person has blue eyes are in no way related.

Part (b): These two events seem unrelated to each other and would be modeled as inde-
pendent.

Part (c): As height and weigh are related, I would think that these two events are not
independent.

Part (d): Since the United States is in the western hemisphere these two two events are
related and they are not independent.

Part (e): Since rain one day would change the probability of rain on other days I would
say that these events are related and therefore not independent.

Problem 55 (independence in class)

Let S be a random variable denoting the sex of the randomly selected person. The S can
take on the values m for male and f for female. Let C' be a random variable representing
denoting the class of the chosen student. The C' can take on the values f for freshman and
s for sophomore. We want to select the number of sophomore girls such that the random
variables S and C' are independent. Let n denote the number of sophomore girls. Then



counting up the number of students that satisfy each requirement we have

P(§=m) = 161—2 n
PIS=1) = 16617:1
Ple=1 = 161—2 n
PC=s) = 16617:1 '

The joint density can also be computed and are given by

PE=mC=0 = o
P(§=mC=s) = 166—3#71
PE=10=1) = 1oy
P&=10=s) = 16:LLn'

Then to be independent we must have P(C, S) = P(S)P(C) for all possible C' and S values.
Considering the point case where (S = m,C = f) we have that n must satisfy

P(S=m,C=f) = P(S=m)P(C =)
4 B 10 10
16+n  \16+n/) \16+n
which when we solve for n gives n = 9. Now one should check that this value of n works for

all other equalities that must be true, for example one needs to check that when n = 9 the
following are true

P(S=m,C=s) = P(S=m
P(S=fC=f) = P(S=F
P(S=fC=s) = P(S=f

As these can be shown to be true, n = 9 is the correct answer.

Problem 56 (is the nth coupon new?)

Let C; be the identity of the n coupon and A; the event that after collecting n — 1 coupons
at least one coupon of type i exists. Then the event that the nth coupon is new if we obtain
one of type i is the event A{ N C;, which is the the event that the ith coupon is not in the
first n — 1 coupons i.e. Af and that the nth coupon is not the ith one. Then if Fj; is the
event that the ith coupon is new we have

P(E) = P(AiNCy) = P(A|C) P(Ci) = P(A])pi = (1 — P(Ai))pi,



where from Example 4 i from the book we have that P(A;) = 1—(1—p;)" ! so the probability
of a new coupon being of type i is (1 — (1 — p;)"1)p;, so the probability of a new coupon (at
all) is given by

m m

P@UZEJHEnzill—ﬂ—mW*mp

Problem 57 (the price path of a stock)

For this problem it helps to draw a diagram of the stocks path v.s. time for the various
situations.

Part (a): To be the same price in two days the stock can go up and then back down or
down and then back up. Giving a total probability of 2p(1 — p).

Part (b): To go up only one unit in three steps we must go up twice and down once. We
can have the single down day happen on any of the three days. Thus, the three possible
paths are (with +1 denoting a day where the stock goes up and —1 denoting a day where
the stock goes down) given by

(+1,+1,-1), (+1,-1,41), (=1,+1,+1),

each with probability p?(1 — p). Thus since each path is mutually exclusive we have a total
probability of 3p*(1 — p).

Part (c): When we count the number of paths where we go up on the first day (two) and
divide by the total number of paths (three) we get the probability 2.

Problem 58 (generating fair flips with a biased coin)

Part (a): Consider pairs of flips. Let E be the event that a pair of flips returns (H,T')
and let F' be the event that the pair of flips returns (7', H). From the discussion on Page 93
Example 4h the event E will occur first with probability

P(E)
P(E)+ P(F)

Now P(E) = p(1 — p) and P(F) = (1 — p)p, so the probability of obtaining event E and
declaring tails before the event F' (from which we would declare heads) would be

p(l—-p) 1

2p(1—p) 2

In the same way we will have the event F' occur before the event E with probability % Thus
we have an equally likely chance of obtaining heads or tails. Note: its important to note that



the procedure described is effectively working with ordered pairs of flips, we flip two coins
and only make a decision after looking at both coins and the order in which they come out.

Part (b): Lets compute the probability of declaring heads under this procedure. Assume
we are considering a sequence of coin flips. Let H be the event that we declare a head.
Then conditioning on the outcome of the previous two flips we have with Py and C'y random
variables denoting the previous and the current flip respectively that

P(H)

P(H|P; =T,C; =T)P{P; =T,C; =T}
P(H|P; =T,C; = H)P{P; =T,C; = H}
P(H|P; =H,C; =T)P{P; = H,C; =T}
P(H|P; = H,C; = HYP{P; = H,C; = H}.

+ 4+ +

Now since

P{P;=T.C;=T} = 0, P{P;=T,C;=H}=1
P{P;=H,C; =T} = 0, P{P;=H,C;=H}=0.
we see that P(H) = P(P;=T,Cy = H) = (1 —p)p # . In the same way P(T') = p(1 — p).

Thus this procedure would produce a head or a tail with equal probability but this probability
would not be 1/2.

Problem 59 (the first four outcomes)

Part (a): This probability would be p?.
Part (b): This probability would be (1 — p)p3.

Part (c): Given two mutually exclusive events £ and F the probability that E occurs before
F' is given by
P(E)
P(E)+ P(F)
Denoting E by the event that we obtain a T, H, H, H pattern and I’ the event that we obtain
a H,H, H, H pattern the above becomes

pPl—p) _ _1-p
pr+p¥(l—-p) p+(1-p

)zl—p.

Problem 60 (the color of your eyes)

Since Smith’s sister has blue eyes and this is a recessive trait, both of Smith’s parents must
have the gene for blue eyes. Let R denote the gene for brown eyes and L denote the gene
for blue eyes (these are the second letters in the words brown and blue respectively). Then



Smith will have a gene makeup possibly given by (R, R), (R, L), (L, R), where the left gene
is the one received from his mother and the right gene is the one received from his father.

Part (a): With the gene makeup given above we see that in two cases from three total
Smith will have a blue gene. Thus this probability is 2/3.

Part (b): Since Smith’s wife has blue eyes, Smith’s child will receive a L gene from his
mother. The probability Smith’s first child will have blue eyes is then dependent on what
gene they receive from Smith. Letting B be the event that Smith’s first child has blue eyes
(and conditioning on the possible genes Smith could give his child) we have

R ORIORIOR

As stated above, this result is obtained by conditioning on the possible gene makeups of
Smith. For example let (X,Y') be the notation for the “event” that Smith has a gene make
up given by (X,Y) then the above can be written symbolically (in terms of events) as

P(B) = P(B|(R, R))P(R, R) + P(B|(R, L)) P(R, L) + P(B|(L, R))P(L, R) .
Evaluating each of the above probabilities gives the result already stated.
Part (c): The fact that the first child has brown eyes makes it more likely that Smith has

a genotype, given by (R, R). We compute the probability of this genotype given the event
E (the event that the first child has brown eyes using Bayes’ rule as)

P(E|(R,R))P(R, R)
P(E|(R,R))P(R, R) + P(E|(R, L))P(R, L) + P(E|(L, R))P(L, R)

(3)
L) +3G) +:6)
L

)+
5

P((R,R)|E) =

N—=] =

)+

N[

)
1
3
1
3

ol
W=

In the same way we have for the other possible genotypes that

1 /1

P(RDIE) =25 — 1 p(L.RIE).

[SSI1N) E

Thus the same calculation as in Part (b), but now conditioning on the fact that the first
child has brown eyes (event FE) gives for a probability of the event By (that the second child
we have blue eyes)

P(By|E) = P(B|(R, R), E)P((R, R)|E)

()50

This means that the probability that the second child has brown eyes is then

3
1= P(Bo|B) = 5.

P(By|(R, L), E)P((R, L)|E) + P(B|(L, R), E)P((L, R)|

+
1
4



Problem 61 (more recessive traits)

From the information that the two parents are normal but that they produced an albino child
we know that both parents must be carriers of albinism. Their non-albino child can have
any of three possible genotypes each with probability 1/3 given by (A, A), (4, a), (a, A). Lets
denote this parent by P, and the event that this parent is a carrier for albinism as C. Note
that P(Cy) = 2/3 and P(CY) = 1/3. We are told that the spouse of this person (denoted
P,) is a carrier for albinism.

Part (a): The probability their first offspring is an albino depends on how likely our first
parent is a carrier of albinism. We have (with E; the event that their first child is an albino)
that

P(Ey) = P(Ey|C1)P(Cy) + P(EA[CT)P(CY) .-

Now P(Ei|Cy) = 3 (%) = 1, since both parents must contribute their albino gene, and

2 10
1/2\ 1
PE)=-(2)==.
() 4<3) !

P(E,|CY) = 0 so we have that
Part (b): The fact that the first newborn is not an albino changes the probability that the
first parent is a carrier or the value of P(C}). To calculate this we will use Bayes’ rule
P(EF|C1)P(C)
P(ET|C)P(CY) + P(EF|CT)P(CY)
13)
4\3
(5) +1(3)

P(C1|EY)

O] QO e

so we have that P(C{|Ef) = 2, and following the steps in Part (a) we have (with E, the

event that the couples second child is an albino)

P(Eq|EY) = P(Ey|EY,C1)P(CL|EY) + P(Ey|EY, CT)P(CY|EY)
_ 13\ _ 3
 4\5) 20°

Problem 62 (target shooting with Barbara and Dianne)

Let H be the event that the duck is “hit”, by either Barbra or Dianne’s shot. Let B and
D be the events that Barbra (respectively Dianne) hit the target. Then the outcome of the
experiment where both Dianne and Barbra fire at the target (assuming that their shots work
independently is)

P(B% D) = (1—pi)(1—p2)
P(B,D) = (1-pi)ps
P(B,D°) = pi(1—p2)
P(B,D) = pipa.



Part (a): We desire to compute P(B, D|H) which equals

P(B,D,H) P(B,D)
PUBPID ==y = P

Now P(H) = (1 — p1)p2 + p1(1 — p2) + p1p2 so the above probability becomes

P1p2 _ P1P2
(1 —=pi)p2 +p1(1 —p2) +p1ip2 p1+Dp2—pip2

Part (b): We desire to compute P(B|H) which equals
P(B|H) = P(B,D|H) + P(B, D°|H).

Since the first term P(B, D|H) has already been computed we only need to compute P(B, D¢|H).
As before we find it to be

p1<1 - p2)

P(B, D°|H) = .
( ) (1 = p1)p2 + p1(1 = p2) + pip2

So the total result becomes

P(B|H) = p1p2 + p1(1 — po) _ D1
(1 —p1)ps +p1(1 —p2) +p1ip2 p1+ p2 — pip2

Problem 63 (dueling)

For a given trial while dueling we have the following possible outcomes (events) and their
associated probabilities

e Event I: A is hit and B is not hit. This happens with probability pg(1 — pa).
e Event II: A is not hit and B is hit. This happens with probability p4(1 — pg).
e Event I11: A is hit and B is hit. This happens with probability papg.

e Event I'V: Aisnot hit and B is not hit. This happens with probability (1—p4)(1—pg).

With these definitions we can compute the probabilities of various other events.

Part (a): To solve this we recognize that A is hit if events I and 1] happen and the
dueling continues if event IV happens. We can compute p(A) (the probability that A is hit)
by conditioning on the outcome of the first duel. We have

p(A) = p(AlDp(I) + p(A[IT)p(I1) + p(A[LIT)p(I1T) + p(A[IV)p(IV).

Now in the case of event IV the dual continues afresh and we see that p(A[IV) = p(A).
Using this fact and the definitions of events I-IV we have that the above becomes

p(A) =1-pp(1 =pa) +0-pa(l —pg) +1-papp +p(A) - (1 —pa)(1 —ps).



Now solving for p(A) in the above we find that

- PB
P = T =)

Part (b): Let D be the event that both duelists are hit. Then to compute this, we can
condition on the outcome of the first dual. Using the same arguments as above we find

p(D) = p(D[)p(I)+p(DII)p(II) + p(DIII)p(I1I) + p(D|IV)p(IV)
0+0+1-paps +p(D)-(1—pa)(l—pp).

On solving for P(D) we have

PAPB
PD) = Ty —pn)

Part (c): Lets begin by computing the probability that the dual ends after one dual. Let G4
be the event that the game ends with more than (or after) one dual. We have, conditioning
on the events /-IV that

p(G1)=0+0+0+1-(1—=pa)(1—pg)=(1—pa)(l—pp).

Now let G5 be the event that the game ends with more than (or after) two duals. Then

p(G2) = (1 —pa)(1 —pp)p(G1) = (1 —pa)*(1 —p5)?.

Generalizing this result we have for the probability that the games ends after n duels is

p(Gn) = (1 =pa)"(1 —pB)".

Part (d): Let G be the event that the game ends with more than one dual and let A be
the event that A is hit. Then to compute p(G1|A€) by conditioning on the first experiment
we have

p(G1]A%) = p(G1, I|A)p(I) + p(Gy, TT|A%)p(IT)
+ p(Gr, IIIA®)p(IIT) + p(Gy1, IV|A®)p(IV)
= 04+04+0+p(G, IVIA)(1 —pa)(1 —p5).

So now we need to evaluate p(Gy, IV]A€), which we do using the definition of conditional

probability. We find
p(Gla I‘/a AC) 1
p(Gy, IV|AC) = = )
Y S
Where p(A°) is the probability that A is not hit on the first experiment. This can be
computed as

p(A) = pp(l —pa)+paps =pp S0
p(AC> =1 —PB,



Woman answers correctly | Woman answers incorrectly

Man answers correctly p2 P(l - P)

Man answers incorrectly (I1—p)p (1—p)?

Table 7: The possible probabilities of agreement for the couple in Problem 64, Chapter 3.
When asked a question four possible outcomes can occur, corresponding to the correctness
of the mans (woman’s) answer. The first row corresponds to the times when the husband
answers the question correctly, the second row to the times when the husband answers the
question incorrectly. In the same way, the first column corresponds to the times when the
wife is correct and second column to the times when the wife is incorrect.

and the above is then given by

(1 —pa)(1 —pg)

PCA) = =

=1—pa

In the same way as before this would generalize to the following (for the event G),)

p(Gn) = (1 —pa)"(1 —pp)" "

Part (e): Let AB be the event that both duelists are hit. Then in the same way as Part (d)
above we see that

p(Gl, [V, AB) 1
G1,IV|AB) = = :
P(G1 IVIAB) p(AB) p(AB)

Here p(AB) is the probability that A and B are hit on any given experiment so p(AB) =
papp, and

(1 —pa)(1 —ps)

bapB

and in general

(1 —pa)" (1 —pp)"

p(Gn|AB) =
pPAPB

Problem 64 (game show strategies)

Part (a): Since each person has probability p of getting the correct answer, either one
selected to represent the couple will answer correctly with probability p.

Part (b): To compute the probability that the couple answers correctly under this strategy
we will condition our probability on the “agreement” matrix in Table 7, i.e. the possible
combinations of outcomes the couple may encounter when asked a question that they both
answer. Lets define E' be the event that the couple answers correctly, and let C,, (C,,) be
the events that the man (women) answers the question correctly. We find that

P(E) = P(E|Chn,Cu)P(Cyn,Cy) + P(E|Cy, CS)P(Cyr, C°)
+ P(E|CY,, Cu)P(CL, Cy) + P(E|CT,, CL)P(CL, C) -



Now P(E|C¢,,CS) = 0 since both the man and the woman agree but they both answer
the question incorrectly. In that case the couple would return the incorrect answer to the
question. In the same way we have that P(E|C,,, C,,) = 1. Following the strategy of flipping
a coin when the couple answers disagree we note that P(F|C,,, C) = P(E|CS,,Cy,) = 1/2,
so that the above probability when using this strategy becomes

1 1
P(E) = 1~p2+§p(1—p)+§(1—p)p=p,

where in computing this result we have used the joint probabilities found in Table 7 to
evaluate terms like P(C,,,C¢). Note that this result is the same as in Part (a) of this
problem showing that there is no benefit to using this strategy.

Problem 65 (how accurate are we when we agree/disagree)

Part (a): We want to compute (using the notation from the previous problem)
P(E[(Cp, Cu) U (CF,, CF)) -
Defining the event A to be equal to (C,,, Cy) U (CS,, C¢). We see that this is equal to

C C _ P<E7A> _ p2 — 036 — 9
P(E|(Cm, Cw) U (Cr,, C)) = P(A)  pP+(1-p? 036+016 13

Part (b): We want to compute P(E|(CS,, C,)U(C,p,, CS)), but in the second strategy above
if the couple disagrees they flip a fair coin to decide. Thus this probability is equal to 1/2.

Problem 66 (relay circuits)

Part (a): Let E be the event that current flows from A to B. Then

P(E) = P(FE]|5Closed)ps
= p(1 and 2 closed or 3 and 4 closed|5 closed)ps
= (p1p2 + p3pa)ps -

Part (b): Conditioning on relay 3. Let C; be the event the ith relay is closed. Then
P(E) = P(E|C5)P(Cs) + P(E|C3)P(C5)
= (p1pa + P1ps + Paps + papa)p3 + (P1pa + paps) (1 — p3) .

Both of these can be checked by considering the entire joint distribution and eliminating
combinations that don’t allow current to flow. For example for Part (a) we have (conditioned



on switch five being closed) that

1 = pipopsps + (1 — p1)papspa + p1(L — p2)psps + pip2(l — ps)pa
pip2p3(1 — pa) + (1 = p1)(1 — p2)pspa + (1 — p1)p2(1 — p3)pa
(1 = p1)paps(1 — pa) + p1(1 — p2)(1 = p3)ps + p1(1 — p2)ps(1 — pa)
pip2(1 = ps)(1 —pa) + (1 = p1)(1 = p2)(1 — p3)ps + (1 = p1)(1 — p2)ps(1 — pa)
(1= p1)p2(1 = p3) (L = pa) + pr(1 — p2) (1 = p3)(1 — pa)
+ (1 =p1)(L = p2)(1 —p3)(1 —pa).
This explicit enumeration is possible is possible because these are Bernoulli random variables

(they can be on or off) and thus there are 2/ total elements in the joint distribution. From
the above enumeration we find (eliminating the non-functioning combinations) that

+ o+ o+ o+

P(E|Cs) = pipapspa + (1 — p1)papsps + p1(1 — p2)pspa
+ pip2(1 — p3)ps + (1 — p1)(1 — p2)psps + pipa(1 — p3)(1 — p4)
= popsps + (1 — p2)psps + p1p2(1 — p3)
= paps+ pip2(1 — p3).

Problem 67 (k-out-of-n systems)

Part (a): We must have two or more of the four components functioning so we can have
(with F the event that we have a functioning system) that

P(E) P1Pap3Pa + (1 — p1)papspa + p1(1 — p2)psps + p1p2(1 — ps)pa

+ pipops(1 —pa) + (1 — p1)(1 — pa)psps + (1 — p1)pa(l — ps)pa

+ (1= p1)paps(1 — pa) + p1(1 — p2) (1 — p3)pa + p1(1 — p2)ps(1 — pa)
_'_

p1p2(1 - p3)(1 - p4) .

Problem 68 (is the relay open?)

For this problem let C; be the event the ith relay is open and let E be the event current
flows from A to B. We can write the event E in terms of the events C; as

E = (C1Cy U C3C4)Cs .

The probability we want to evaluate is P((C1C3)°|E) = 1 — P(C1Cy|E). Now from the
definition of conditional probability we have

P(C1CFE)

P(CIC2‘E) = P(E)

Consider C1C5F as an “set” using the expression for E above it can be written as

C1CF = C1C5C5 U C1CC5C,Cs = C1C2C5C,Cs



P1 P2 C:P1 C:PZ

a,a | aa 1 1
a,a | a,A 1/2 1/2
a,a | AA 0 0
a,A | aa 1/2 1/2

a,A | a,A 1/2 1/2
aA | AA| 1/2 1/2

AA | aa 0 0
AA| aA 1/2 1/2
AA|AA 1 1

Table 8: The probability of various matching genotypes, for the child denoted by C' and the
two parents P, and P,. The notations C' = P; and C' = P, means the the child’s genotype
matches that of the first and second parent respectively.

since C'1C5C5 is a larger set than CCyC3C,C5 in other words C1C5C5 D C1C,C3C,Cs. Thus
P(C1CyF) = P(C105,C5CC5) = p1papspaps -

Next using the relationship between the probability of the union of events we have

P(E) P((0102 U 0304)05) = p5P(0102 U 0304)
(P(Cng) + P(0304) — P(01020304))

(p1p2 + P3pa — P1P2pP3Pa) -

DPs
Ds

Using these two expressions we have

P1P2pP3P4
P1P2 + P3pa — D1PaP3Ps

P(C1CL|E) =

so that the desired probability is given by

—2
P((C1C)°|E) = 1 — P(C1Cy|E) = PAP2 ¥ PsPa — “Pipasba
D1P2 + P3Pa — P1P2P3P4

Problem 69 (genotypes and phenotypes)

For this problem lets first consider the simplified case where we compute the probability
that a child receives various genotypes/phenotypes when crossing one single gene pair from
each parent. In Table 8 we list the probability of a child having genotypes that match the
first parent and second parent. These probabilities can be computed by considering the
possible genes that a given parent can give to his/her offspring. An example of this type of
subcalculation that goes into producing the entries in the second row of Table 8 is given in
Table 9. In this table we see the first parent has the gene pair aa and the second parent has
the gene pair Aa (or aA since they are equivalent). See the table caption for more details.
In the same way in Table 10 we list the probability of a child having phenotypes that match
(or not) the two parents. As each pair of genes is independent of the others by using the
two Tables 8 and 10 we can now answer the questions for this problem.



A | a
alaA | aa
alaA | aa

Table 9: Example of the potential genotypes (and phenotypes) of the offspring produced
from mating the first parent with an aa genotype and a second parent with an Aa genotype.
We see that in 2 of 4 possible cases we get the gene pair aA and in 2 of the 4 possible cases
we get the gene pair aa. This gives the probability of 1/2 for either genotype aa or aA, and
probabilities of 1/2 for the recessive phenotype a and the dominant phenotype A.

Part (a): Using Table 8 and independence we see that to get a child’s genotype that matches
the first parent will happen with probability of

11111 1 1

2 2 2 2 2 25 32°

Using Table 10 and independence we see that to get a child’s phenotype that matches the
first parent will happen with probability of

Part (b): Using the Tables 8 and 10 we have the probability that a child’s genotype and
phenotype matches the second parent will happen with

11111 1 1

and

Part (c): To match genotypes with either parent we must exactly match the first or the
second parent. Thus using the results from Part (a) and (b) above we get the probability of
matching either parents genotype is given by

1 N 1
32 32 16"
In the same way to match phenotypes means that our phenotype must match the first or

the second child. Thus again using the results from Part (a) and (b) above we have the
probability of matching either parents phenotype is given by

9,9 9
128 128 64 °

Part (d): If we desire the probability we don’t match either parent, this is the complement
of the probability we do match one of the parents. Thus using the result from Part (c) above
we have that the probability of matching neither parents genotype is given by

1 15
16 16’



P P |C=P|C=Ph
a,a | aa 1 1
a,a | a,A 1/2 1/2
a,a | AA 0 1
a,A | aa 1/2 1/2
a,A | a,A 3/4 3/4
a,A | AJA 1 1
AA | aa 1 0
AA | aA 1 1
AAAA 1 1

Table 10: The probability of various matching phenotypes, for the child denoted by C' and
the two parents P; and P,. The notations here match the same ones given in Table 8 but is
for phenotypes rather than genotypes.

and phenotype is given by

Problem 70 (hemophilia and the queen)

Let C be the event that the queen is a carrier of the gene for hemophilia. We are told that
P(C) = 0.5. Let H; be the event that the i-th prince has hemophilia. The we observe the
event H{HSHS and we want to compute P(C|H{HSHS). Using Bayes’ rule we have that

P(H{HSH5|C)P(C) |
P(H{HSH5|C)P(C) + P(HS H5 H5|C) P(CY)

P(C|H{H3H3) =

Now

P(H{H;H;|C) = P(H{|C)P(H;5|C)P(Hg|C) .
By the independence of the birth of the princes. Now P(H{|C) = 0.5 so that the above is
given by

(& C (& 1
P(H{HSHS|C) = (0.5)° = 5

Also P(H{HSHS|C®) = 1 so the above probability becomes

cremren  (05)%0.5) 1
PO HH; H) = (0.5)3(0.5) + 1(0.5) 9~

In the next part of this problem (below) we will need the complement of this probability or

Cc Cc Cc Cc C Cc Cc 8
P(C*|H{H;H3) = 1 — P(C|HYHyHy) = 9"

If the queen has a fourth prince, then we want to compute P(H,|H{HSHS). Let A be the
event HYHSHS (so that we don’t have to keep writing this) then conditioning on whether



Probability | Win | Loss | Total Wins | Total Losses
(L)’=L 1 o0 | 3 87 75

3(4)°=2] 1 | 2 88 74

3 (;)33 =31 2 | 1 89 73
3= 1310 90 72

Table 11: The win/loss record for the Atlanta Braves each of the four total possible outcomes

when they play the San Diego Padres.

S.F.G. Total Wins | S.F.G. Total Losses | L.A.D. Total Wins | L.A.D. Total Losses
86 76 89 73
87 75 88 74
88 74 87 75
89 73 86 76

Table 12: The total win/loss record for both the San Francisco Giants (S.F.G) and the Los
Angeles Dodgers (L.A.D.). The first row corresponds to the San Francisco Giants winning
no games while the Los Angeles Dodgers win three games. The number of wins going to the
San Francisco Giants increases as we move down the rows of the table, until we reach the
third row where the Giants have won three games and the Dodgers none.

the queen is a carrier, we see that the probability we seek is given by
P(H\|A) = P(HiC, A)P(C|A) + P(Hi|C*, A)P(C¥] A)
P(H4|C)P(C|A) + P(Ha|C*)P(C|A)

11y 1
2\9/) 18°

Problem 71 (winning the western division)

We are asked to compute the probabilities that each of the given team wins the western
division. We will assume that the team with the largest total number of wins will be the
division winner. We are also told that each team is equally likely to win each game it
plays. We can take this information to mean that each team wins each game it plays with
probability 1/2. We begin to solve this problem, by considering the three games that the
Atlanta Braves play against the San Diego Padres. In Table 11 we enumerate all of the
possible outcomes, i.e. the total number of wins or losses that can occur to the Atlanta
Braves during these three games, along with the probability that each occurs.

We can construct the same type of a table for the San Francisco Giants when they play the
Los Angeles Dodgers. In Table 12 we list all of the possible total win/loss records for both
the San Francisco Giants and the Los Angeles Dodgers. Since the probabilities are the same
as listed in Table 11 the table does not explicitly enumerate these probabilities.

From these results (and assuming that the the team with the most wins will win the division)



1/8 | 3/8 | 3/8 | 1/8
18 D | D | G | G
3/8| D |B/D]|B/G| G
3/8| B/D| B | B |B/G
18 B | B | B | B

Table 13: The possible division winners depending on the outcome of the three games that
each team must play. The rows (from top to bottom) correspond to the Atlanta Braves
winning more and more games (from the three that they play). The columns (from left to
right) correspond to the San Francisco Giants winning more and more games (from the three
they play). Note that as the Giants win more games the Dodgers must loose more games.
Ties are determined by the presence of two symbols at a given location.

we can construct a table which represents for each of the possible wins/losses combination
above, which team will be the division winner. Define the events B, G, and D to be the
events that the Braves, Giants, and Los Angles Dodgers win the western division. Then in
Table 13 we summarize the results of the two tables above where for the first row assumes
that the Atlanta Braves win none of their games and the last row assumes that the Atlanta
Braves win all of their games. In the same way the first column corresponds to the case
when the San Francisco Giants win none of their games and the last column corresponds to
the case when they win all of their games.

In anytime that two teams tie each team has a 1/2 of a chance of winning the tie-breaking
game that they play next. Using this result and the probabilities derived above we can
evaluate the individual probabilities that each team wins. We find that

1/1 3\ 3/1 1 3\ 3/1 1\ 13
P(D) = —[|=-+— (24 Z.Z —[Z.2) ==
(D) 8<8+8)+8<8+2 8)+8<2 8) 64
1/3 1\ 3/1 3 1\ 3/1 1\ 13
P = —([=-+= — (2.2 4L = —[Z.2) ==
(@) 8<8+8)+8<2 8+8)+8<2 8) 64

31 3 1 3 3/ 1 3 3 11 1 19
PB) = - |=--=+--= R e T T (1) = ==
(B) 8(2 8+2 8>+8(2 8+8+8+2 8)+8<) 32

Note that these probabilities to add to one as they should. The calculations for this problems
are chap_3_prob_71.m.

Problem 72 (town council vote)

We can solve this first part of the problem in two ways. In the first, we select a member of
the steering committee (SC) to consider. Without loss of generality let this person be the
first member of the steering committee or ¢ = 1 for ¢« = 1,2,3. Let V; be the event that
the ith person on the steering committee votes for the given piece of legislation. Then the
event V¢ is the event the ¢ member votes against. Now all possible voting for a given piece
of legislation are

ViVaVs , ViEVaVs ViV Vs, ViVa Vs \ VAVEVE  VEV VS ViV ViV V.



Since each event V; is independent with probability p the probability of each of the events
above can be easily calculated. From the above, in only the events

ViVy Vs, iVa Vs ViR Vs ViV Vs,

will changing the vote of the ¢ = 1 member change the total outcome. Summing the proba-
bility of these four events we find the probability we seek given by

p*(1=p)+p*(1—p)+p(1—p)*+p(1—p)* = 2p°(1—p)+2p(1—p)* = 2p(1—p)[p+1—p] = 2p(1—p).

As a second way to work this problem let E be the event that the total vote outcome from the
steering committee will be different if the selected member changes his vote. Lets compute
P(E) by conditioning on whether V', our member voted for the legislation, or V¢ he did not.
We have

P(E) = P(E|V)P(V) + P(E|V)P(V®) = P(E[V)p+ P(E[V)(1—p).

Now to determine P(E|V) the event that changing from a “yes” vote to a “no” vote will
change the outcome of the total decision we note that in order for that to be true we need to
have one “yes” vote and one “no” vote from the other members. In that case if we change
from “yes” to “no” the legislation will be rejected. Having one “yes” and one “no” vote

Now to determine P(E|V°) we reason the same way. This is the event that changing from
a ‘no” vote to a “yes” vote will change the outcome of the total decision. In order for that
to be true, we need to have one “no” vote and one “yes” vote from the other members. In
that case if we change from “no” to “yes” the legislation will be accepted. Having one “no”
and one “yes” vote happens (again) with probability

G)(l —p)p-

Thus, summing the two results above we find

P(E)=2p*(1 —p)+2(1—p)’p=2p(1 —p),

the same as before.

When we move to the case with seven councilmen we assume that there is no guarantee
that the members of the original steering committee will vote the same way as earlier. Then
again to evaluate P(E) we condition on V' and we have

P(E) = P(E|V)p+ P(E[V)(1 —p).

Evaluating P(E|V), since there are 7 total people we need to have 4 total “yes” and 3 total
“no” thus removing the fact that V' has occurred we need 6 “yes” and 3 “no” for a probability
of

PE) = (3 ) - .



The calculation of P(E|V®) is the same. We need 4 total “no” and 3 total “yes” thus
removing the fact that V¢ has occurred (we voted “no”) we need 6 “no” and 3 “yes” for a
probability of

. 6
P = (5) 0 -
Thus we find since (g) = 20 that

P(E) = 20p*(1 — p)’ + 20p*(1 — p)* = 20p°(1 — p)°.

Problem 73 (5 children)

Part (a): To have all of the same type of children means that they are all girls or all boys
and will happen with a probability

e W —
2 2/ 32 32 16°

Part (b): To first have 3 boys and then 2 girls will happen with probability

Part (c): To have exactly 3 boys (independent of their ordering) will happen with proba-
bility

) <1>3<1)5 10

3)\2/ \2/ — 32°

Part (d): To have the first 2 children be girls (independent of what the other children are)
will happen with probability
N2 1
(2) =3

Part (e): To have at least one girl (not all boys) is the complement of the even of having
no girls, or of having all boys. Thus

5
1—(1) IR
2 32 32
Problem 74 (our dice sum to 9 or 6)

From Equation 2 we see that the probability player A rolls a 9 is given by pa = % and the

probability player B rolls a 6 is given by pg = ;—6. We can compute the probability the

games stops after n total rolls by reasoning as follows



e Since A starts the probability we stop with only one roll is p4.
e The probability we stop at the second roll is (1 — pa)pp.
e The probability we stop at the third roll is (1 — pa)(1 — pg)pa.
e The probability we stop at the fourth roll is
(1 =pa)(1 = pp)(L = pa)ps = (1 = pa)*(1 — pp)ps.
e The probability we stop at the fifth roll is (1 — pa)*(1 — pg)?pa.
e The probability we stop at the sixth roll is (1 — p4)*(1 — pg)?ps.

From the above special cases, it looks like the probability we stop after an odd number say,
2n — 1 rolls for n > 1 is given by

(1 =pa)" ' (1 = pB)"'pa,
and we stop after an even number of rolls say 2n for n > 1 is
(1= pa)"(1—p5)""'p5.

The final roll is made by A with probability we roll 1, 3, 5, or an odd number of times.
We can evaluate the probability that A wins then as the sum of the elemental probabilities
above. We find

P{A WiIlS} = paA+ (1 _pA)(l _pB)pA + -+ (]. —pA)nil(l —pB)nilpA —+ .-

= D pal=pa)" (L —pp)" " =pad (1—=pa)"(1—ps)"

n=1 n=0

ZZMG_O_;m—mQ_

When we use the values of py and pp stated at the beginning of this problem we find
P{A wins} = 5.

As another way to work this problem, let F be the event the last roll is made by player A
and let A; be the event that A wins on round 7 for ¢ = 1,3,5,--- and let B; be the event B
wins on round ¢ for i = 2,4,6,---. Then the event E (A wins) is the union of disjoint events
(much as above) as

E = Ay UASBEA; U ASBSASBSAs U ASBSASBSASBEA; U . ..

Note that we can write the above in a way that emphasizes whether A wins on the first trial
(or not) in the following way

E=AUA{BS[A; U ASB{As U ASB{ASBEA; ... . (12)
Notice that the term in brackets or

A3 U ASBSAs U ASBSASBEA, . ..



is the event that A wins given that he did not win on the first roll and that B did not win
on the second roll. The probability of this even is the same as that of E since when A and
B do not win we are starting the game anew. Thus we can evaluate this as

P(ASBS A3 U ASBSA; U ASBSASBEA; ... ]) = P(As U ASBSAs U ASBEASBEA, . . .| AS BS)P(ASBS)
— P(E)P(ASBY).

Using Equation 12 we thus have shown
P(E) = P(A1) + P(A{B;)P(E) ,
or solving for P(F) in the above we get

P(Al) . P(Al) o pPA
1—P(ASBS)  1—PAHP[BS) 11— (1-pa)(l—ps)’

P(E) =

the same expression as before.

Problem 75 (the eldest son)

Part (a): Let assume we have N families each of which can have four possible birth orderings

of their two children
BB ,BG,GB,GG.

Here the notation B stands for boy child and G stands for girl child, thus the combined event
BG means that the family has a boy first followed by a girl and the same for the others.
From the N total families that have two children there are % of them have two sons, & of

2
them have one son, and % of them have no sons. The total number of boys is then

() ()

Since in the birth ordering BB there is only one eldest sons, while in BG and G B there is
also one eldest son the total number of eldest sons is

N N N 3N

4 2 47
Thus the fraction of all sons that are an eldest son is

N3

N 4

Part (b): Asin the first part, each family can have three children from the following possible
birth order
BBB,BBG ,BGB,GBB,BGG,GBG ,GGB,GGG .

From this we see that



% of the families have 3 sons of which only 1 is the eldest.

N

w

of the families have 2 sons of which only 1 is the eldest.

8
N

w

5 of the families have 1 son (who is also the oldest).
% of the families have 0 sons.

The total number of sons then is

() () ()2

The total number of eldest sons is

N 3N 3N TN

8+8+8 8

The fraction of all sons that are eldest is

TN

s _
3N :
5 12

Problem 76 (mutually exclusive events)

If F and F are mutually exclusive events in an experiment, then P(EFUF) = P(E)+ P(F).
We desire to compute the probability that £ occurs before F', which we will denote by p. To
compute p we condition on the three mutually exclusive events E, F', or (E'U F)¢. This last
event are all the outcomes not in E or F. Letting the event A be the event that E occurs
before F', we have that

p=P(A|E)P(E)+ P(A|F)P(F)+ P(A[(FUF))P((EUF)°).
Now

P(A|E) = 1
P(A|IF) = 0
P(A[(EUF)?) = p,

since if neither F or F' happen the next experiment will have E before F' (and thus event A
with probability p). Thus we have that

p = P(E)+pP(EUF))
— P(E)+p(1—P(EUF))
P(E) +p(1—P(E) — P(F)).

Solving for p gives

as we were to show.



Problem 77 (running independent trials)

Part (a): Since the trials are independent, knowledge of the third experiment does not give
us any information about the outcome of the first experiment. Thus it could be any of the
3 choices (equally likely) so the probability we obtained a value of 1 is thus 1/3.

Part (b): Again by independence, we have a 1/3 chance in the first trial of getting a 1 and
a 1/3 chance of getting a 1 on the second trial. Thus we get a 1/9 chance of the first two
trials outputting 1’s.

Problem 78 (play till someone wins)

Part (a): According to the problem description whoever wins the last game of these four is
the winner and in the previous three games must have won once more than the other player.
Let E be the event that the game ends after only four games. Let E4 be the event that
the winner of the last game is A. The event that B wins the last game is then F4. Then
conditioning on who wins the last game we get

P(E) = P(E|EA)P(E4) + P(E|E})P(ES)
= P(E|EA)p+ P(E|E})(1 = p).

To calculate P(E|E4) we note that in the three games before the last one is played because
the rules state we declare a winner if A or B gets two games ahead when we consider all the
possible ways we can assign winners to these three games:

AAA,AAB,ABA,BAA. ABB,BAB,BBA, BBB,

we see that several of the orderings are not relevant for us. For example with the win pattern
AAA, AAB, BBA, BBB we would have stopped playing before the third game. For the
win patterns ABB and BAB we would keep playing after the fourth game won by A. Thus
only two orderings ABA and BAA will result in A winning after he wins the fourth game.
Thus

p(E|Ea) = 2p°(1 - p).
By symmetry of A and B and p and 1 — p we thus have

P(E|E;) = 2(1 - p)°p,
and the probability we want is given by

P(E) =2p*(1 —p) +2(1 —p)°p =2p(1 —p)(»* + (1 — p)?).

Part (b): Consider the first two games. If we stop and declare a total winner then they
must be A;A; or By Bs. If we don’t stop they must be A; By or By A,. If we don’t stop, then
since A and B both have won one game they are “tied” and its like the game is started all



over again. Thus if we let E be the event that A wins the match we can evaluate P(FE) by
conditioning on the result of the first two games. We find

P(E) = P(E|A1A2) P(A1As) + P(E|B1Bs) P(B1By)
+ P(E|ABy)P(AyBy) + P(E|By Ay) P(ByAsy) -

Note that
P(E|A145) =1

as in the last two cases the match “starts over”. Using independence we then have
P(E)=p* +2p(1 —p)P(E).

Solving for P(FE) in the above we get

2 2 2

T 1-2p(l-p) (-p+pP-2p(l-p) (1-p2+p

Problem 79 (2 7’s before 6 even numbers)

In the problem statement we take the statement that we get 2 7’s before 6 even numbers
to not require 2 consecutive 7’s or 6 consecutive even numbers. What is required is that
the second occurrence of a 7 is before the sixth occurrence of an even number in the total
sequence of trials. We will evaluate this probability by considering what happens on the first
trial. Let S; be the event a seven is rolled on the first trial, let E; be the event an even
number is rolled on the first trial and let X; be the event that neither a 7 or an even number
is rolled on the first trial. Finally, let R;; be the event we roll ¢ 7’s before j even numbers
fori > 0 and j > 0. We will compute the probability of the event R;; by conditioning on
what happens on the first trial as

P(R;;) = P(Ri;|S1)P(S1) + P(Ri ;| Ev)P(Ey) + P(R; ;| X1) P(X1). (13)
Using Equation 2 the probabilities of the “one step” events Sy, F, and X; are given by

1 1 1
= PX)=1--—=-=+
¢, PXy) 6 2 3

P(5)) =

=

=S, P(El):

x,

N | —

where these probabilities are constant on each subsequent trial. The probabilities of the
conditional events when ¢ > 1 and j > 1 are given by

P(R;;|S1) = P(Ri-1;)

P(R;;|E1) = P(Rij-1)
P(R;;|X1) = P(Ry;).



With all of this Equation 13 above becomes
P(R; ;) = sP(Ri—1;) +eP(R;j_1) +zP(R;;) for ¢>1, j>1. (14)
For this problem we want to evaluate P(Ry¢) which using Equation 14 with ¢ = 2 gives
P(Ry;) = sP(Ry;) + eP(Ryj1) + 2P (Ryy)

or solving for P(R, ;) we have

P(Ry;) = P(Ry;) + %P(RQJ—l)' (15)

s
1—2z 1
The first term on the right-hand-side shows that we need to be able to evaluate is P(R; ;)
for j > 1. We can compute this expression by taking ¢ = 1 in Equation 13, where we get

P(Ry;) = sP(Ry1;|S1) + eP(Ry;|E1) + 2 P(Ry ;X))
=s+eP(Ry 1) +xP(Ry;),

where we have simplified by using P(R; ;|51) = 1 and P(R, ;|E1) = P(Ry,j-1). Solving for
P(RL]') we find

P<R17j> = _° +

1—z 1—z

Based on the terms in the above expression lets define n = *~ and { = = where the above
becomes

P(Ryj) =n+&P(Ryj-1).-
This can be iterated for j = 2,3,--- to give

P(Ri2) = n+E&P(R1y)
P(Ri3) = n+&n+E&P(Ry)
P(Riy) = n+&n+&n+&P(Riy)

Jj—2
P(Ry;) = UZSI’“rSj_lP(RM) for j>2.

k=0
We can find the value of P(R;;) by taking i = 1 and j = 1 in Equation 13. We find

P(Rl,l) = P(R171|51)P(51)+P(R171|E1)P(E1)+P(R171|X1)P(X1)
= s+ ZL‘P(RLl) .

When we solve the above for P(R;;) we get P(Ry1) = 7= = 1. Thus, using this we see
that the expression for P(R; ;) then becomes

j—1

P(Ry;)=n) & for j>1. (16)
k=0

Note that for any given value of j > 1 we can evaluate the above sum to compute P(R; ;).
Thus we can consider this a known function of j. Using this, and the expression for P(R, ;)
in Equation 15 we have

P(Ry;) = nP(Ry;) +EP(Ry 1) .



This we can iterate by letting j = 2,3, - and observing the resulting pattern. We find
P(Rap2) = nP(Ri2) + {P(Ra)
P(Ry3) = nP(Rui3) +&§P(Rog) = nP(Ri3) + EnP(Rys) + E2P(Ray)
= 1(P(R13) + £P(Ru2)) + E2P(Ry)
P(Rya) = nP(Ri4) +&nP(Ri3) +n&*P(Ryp) + EP(Ray)
=n(P(Ry4) +EP(Ry3) + EP(Ry o)) + EP(Ray)

7j—2

P(Ry;) = UkaP(RLjfk) + & 1P(Ryy) for j>2.
k=0

To use this we need to evaluate P(R). Again using Equation 13 we have
P(RQJ) = SP(RLl) + €P(R2,1|E1) + xP(RQJ) = SP(RLl) + .TP(RQ,I) s
Solving for P(Rs1) we get

S

2
_ S _ 2
1—xP<R1’1) B (1—3:) -

Thus we finally have for P(R, ;) the following expression

P(RQJ) =

j—2

P(Ry;) = nzng<R1,jfk) + 027t for j>2.
k=0

From the numbers given for s, e, and x we find

=

1

s S 1 e e 5 3

nzl—x:s+e:1+1:? gzl—x:s+e:l+121'
) 6 T2

Thus we can evaluate P(Rs¢) using the above sum. In the python code chap_3_prob_79.py
we implement the above computation. When we evaluate that code we get the probability

0.555053710938.

Problem 80 (contest playoff)

Part (a): We have that A will play in the first contest with probability one. He will play
in the second contest only if he wins the first contest which happens with probability %
He will play in the third contest only if he wins the first two contests which happens with
probability (%)2 = i. In general we have

P(A;) = (l) for 1<i<n.

Part (d): Consider various values for n. Then by considering the game trees for these values
we see that, if n = 1 then 2! people play 1 game. If n = 2 then 2 play 3 games. If n = 3



then 7 games are played. Note in all of these cases the number of games played is 2" — 1.
Let G,, be the number of games played when we have 2" players. We can derive a recursive
relationship for this as follows. Since on the first round we pair the 2" players in the first
game we will play %2" games. After the first round is played, half of the players have lost
and no longer need to be considered. We thus have to consider 2"~ players who will play
G,—1 games. The total number of games played is the sum of these two numbers. This gives

that )

Gn - 52” —+ anl = 2”71 —+ anl .
Using this recursion relationship and the first few value of GG,, computed earlier we can prove
by induction that G,, = 2" — 1.

Problem 81 (the stock market)

We are told that the value of the stock goes up or down 1 point successively and we want
the probability that the value of the stock goes up to 40 before it goes down to 10. Another
way to state this is that since the initial value of the stock is 25, we want the probability the
stock goes up 15 points before it goes down 15 points. This problem is like the gambler’s
ruin problem, discussed in this chapter of the book in Example 4k. In the terminology of
that example we assume that the stock owner and “the stock market” are playing a game
that the stock owner wins with probability p = 0.55 and each player starts with 15 points.
We then want the probability the gambler’s fortune goes up to 30 units before it goes down
to 0 units starting with an initial fortune of 15 units. Let E be the event gambler A (the
stock owner) ends up with all the money when he starts with 15 units and gambler B (the
market) starts with (30 — 15) = 15 units. From Example 4k we have

_1—(g¢/p)® 1-(0.45/0.55)"

P(E) = 1= (¢/p)*® 1 — (0.45/0.55)%

= 0.95302.

Problem 82 (flipping coins until a tail occurs)

Because Parts (a) and (c) are similar while Parts (b) and (d) are similar, I've solved them
grouped in that order.

Part (a): For this part we want the probability that A gets 2 heads in a row before B does.
To find this, let A be the event that A gets 2 heads in a row before B in a game where A
goes first. In the same way let B be the event A gets 2 heads in a row before B in a game
where now B goes first. Note in each event A or B the player A “wins”. These events will
come up naturally when we try to evaluate P(A) by conditioning on the outcome of the first
two flips. To do that we introduce the events that denote what happens on the first two
flips. Let H{', Hy', T{*, T5* be the events A’s coin lands heads up or tails up on the first or
second flips. Let HEZ, HP TB TPB be the events B’s coin lands heads up or tails up on the



first or second flips. Then conditioning on what happens in the first few flips we have

P(A) = P(A|H{'H;)P(H{'Hy') + P(A|H{'T;") P(H{'T3') + P(A|T{") P(T{")
= (1)P(H{'H3') + P(B)P(H{'T;") + P(B)P(T{")
=P+ [P(1 - P)+ (1 - P)|P(B)
=P} +(1+ P)(1—P)P(B).
Where we have used expressions like P(A|H{T§') = P(B) since in the case where A first flips

HATS (or T{) the dice go to B and all memory of the number of heads flipped is forgotten.

In the above expression we need to evaluate P(B) we can do this by again conditioning on
the first few flips. We find

P(B) = P(BIH{Hy)P(HY Hy) + P(B|H{'Ty) P(H{'Ty’) + P(B|T)P(TY)
= (0)P(HYHy) + P(A)P(H{'Ty) + P(A)P(TY)
= (P(1 = P) + (1 - P))P(A)
=(1+P)(1—-PF)P(A).
Putting this expression into the previous expression derived for P(A) and we get
P(A)=P+(1+P)(1—-P)(1+ P)(1— P)P(A).
Solving for P(A) we get
Py _ Py
1-1+P)1-P)1+P)(1-B) 1-(01-PH(1-PF)

P(A) =

Part (c): For this part we want the probability that A gets 3 heads in a row before B does.
In the same way as Part (a), let A be the event that A gets 3 heads in a row before B in a
game where A goes first. In the same way let B be the event A gets 3 heads in a row before
B in a game where now B goes first. Again in each event the player A “wins”. Again let

H{ HS HL TA TS T be the events the A’s coin lands heads up or tails up on the first,
second or third flips. Let HZ, HP HZ TB TP TP be the events the B’s coin lands heads up
or tails up on the first, second or third flips. By conditioning on the first few flips we have
P(A) = P(A|H{'Hy H3') P(H{ Hy 1)

+ PAH{HYT3) P(H{ Hy T + P(A|H T P(H{TSY) + P(A|T{) P(TY)

= (1)P(H{'H3' H3') + P(H{'H3'T;") P(B) + P(H{'T}") P(B) + P(T{") P(B)

=P+ [PP(1 = P)+ P(1—P)+(1-P)P(B)

=P+ (1—-P)(Pl+ P +1)P(B).

As this involves P(B) in the same way as earlier we compute that now

P(B) = P(B|H{Hy Hy)P(H{Hy H3)
+ P(BHPHYT)P(HP HY T ) + P(B|HP T ) P(HPTY) + P(B|TY) P(TY)
= (0)P(H{Hy Hy) + P(A)P(HUHyTy) + P(A)P(HPTy) + P(A)P(TF)
= (P{(1 = P,) + Po(1 = P,) + (1 — P»))P(A)
=(1—-PR)(P;+ P, +1)P(A).



Using this in the expression derived for P(A) earlier we have
PA) =P+ (1—-P) (P} +P +1)(1-PR)(P}+ P, +1)P(A).
Solving this for P(A) we find
Py
1—(PP+P+1)(1-P)(Pi+P+1)(1—-P)
Py
1-(1=PH(1-PF)

P(A) =

Part (b): For this part we want the probability that A gets a total of 2 heads before B
does. Unlike the previous parts of the problem we now have to remember the number of
heads that a given player has already made. Since that number makes it more or less likely
for him to win the game. The motivation for this solution is that if A starts and gets a head
on the first flip then A continues flipping. We can view the rest of the game from this point
on as a new game where A starts and A wins if A gets a total of 2 — 1 = 1 head before B
gets a total of 2 heads. In the case when A gets tails on the first flip then B starts flipping.
We can view the rest of the game as a new game where B now starts and A wins if A gets a
total of 2 heads before B gets a total of 2 heads. Motivated by this, let A(i, j) be the event
A gets 2 — i heads before B gets 2 — j heads in a game where A starts and in the same way
we let B(i,j) be the event A gets 2 — i heads before B gets 2 — j heads in a game where B
starts. In all cases we have 0 < i < 2. In both of these events A “wins”. Thus the indices
7 and j count the number of heads that each player has already received. The problem asks
us to then find P(A(0,0)). To do this it will also be easier to compute P(B(0,0)) at the
same time. Then conditioning on the result of the first flip we can compute P(A(i,j)) and

P(B(i,j)) as

P(A(i, 7)) = P(A(i+1,5)) Py + P((B(i,5)) (1 = 1)
P(B(i,5)) = P(B(i,j + 1)) P2 + P((A(4,7))(1 = P2) . (17)

This is a recursive system where we need to evaluate P(A(i,j)) and P(B(i,j)) at various
value of i and j to get P(A(0,0)) and P(B(0,0)). Note that to evaluate each of P(A(i, 7))
and P(B(i,7)) using the above we need to know P(A(i + 1,7)) and P(B(i,7 + 1)). That
is we need probability values at the neighboring grid points (i + 1, ) and (i,j + 1). This
motivates us to start with the boundary conditions

P(A2,j)=1 for 0<j<1
P(B(2,j) =1 for 0<j<1
P(A(i,2)) =0 for 0<i<1
P(B(i,2)) =0 for 0<i<]1.

and work backwards. We do this by using the above equations to solve for P(A(i,j)) and
P(B(i,j)) at (i,7) = (1,1), then (4,5) = (0,1), then (7, j) = (1,0) and finally (¢,j) = (0,0).
To begin, let i = 7 = 1 in Equation 17 to get
AL 1) = AP(A(2,1)) + (1 = P)P(B(1,1)) = P+ (1 = ) P(B(1,1))
P(BUL1) = FeP(R(1.2) + (1 PYPLACL ) = 1~ FPALL 1),



When we solve this for P(A(1,1)) and P(B(1,1)) we get

P1 Pl
PAL D)) =T=a=pya=m) " B -h-Ph
P(B(1,1)) = diinti) Sy 1)

1-1-P)1-PR) P +P—PP’
Now let : = 1 and 5 = 0 in Equation 17 and we get

P(A(1,0)) = P,P(A(2,0)) + (1 — P,)P(B(1,0)) = P + (1 — P,)P(B(1,0))
P(B(1,0)) = BP(B(1,1)) + (1 — P,)P(A(1,0)).

Since we know the value of P(B(1,1)) via Equation 18 we can solve the above for P(A(1,0))
and P(B(1,0)). Using Mathematica we get

C PU(P(1—P)?+(2— P)Py)

P(A<170)) - (Pl + P2 . P1P2)2

P(1—-PR) (P +2P,— P P)
(P + P, — P P)?

P(B(1,0)) =

Next let ¢ = 0 and j = 1 in Equation 17 to get

P(A(0,1)) = PLP(A(1,1)) + (1 — P)P(B(0,1))
P(B(0,1)) = PP(B(0,2)) + (1 — P)P(A(0,1)) = (1 — R,)P(A(0,1)) .

Since we have already evaluated P(A(1,1)) we can solve the above for P(A(0,1)) and
P(B(0,1)). Using Mathematica when we do that we get

P(A(0,1)) = (P, + P2Pl_ P P)?
P(B(0,1)) = ne

(P4 P, — P Py)?
Finally let ¢ = 0 and 7 = 0 in Equation 17 to get

P(A(0,0)) = P,P(A(1,0)) + (1 — P,)P(B(0,0))
P(B(0,0)) = P,P(B(0,1)) + (1 — P,)P(A(0,0)).

Since we know expressions for P(A(1,0)) and P(B(0, 1)) we can solve the above for P(A(0,0))
and P(B(0,0)). Where we find

P2((3 — 2P,)Py + Py(1 — 3P, + 2P2))
(Pi(1 = P) + P)?
_ P -B)(P(L— )+ (3— ) P)
P(B(0,0)) = Sy .

P(A(0,0)) =

Part (d): Just as in Part (b) above we now have to keep track of the number of heads that
each player has received as they play the game. We will use the same notation as above. We



now have the boundary conditions

P(A(3,7))=1 for 0<j<2
P(B(3,j))=1 for 0<j<2
P(A(,3)) =0 for 0<i<2
P(B(i,3)) =0 for 0<:<2.

with the same recursion relationship given by Equation 17 and work backwards to derive
an expression for P(A(0,0)) and P(B(0,0)). We will outline the calculation that we will
perform before we will write out recurrence relationships, as before, such that we will always
be able to solve for P(A(-,-)) and P(B(:,-)) at each step. We write out the recurrence
relationship for the grid point (7, j) in the following orders: (2,2), (1,2), (2,1), (0,2), (1,1),
(2,1), (0,1), (1,0), and finally (0,0) which will be the desired result. The ordering of these
points is starting from the upper right corner of the (i, ) plane and working to the lower
left corner towards (0, 0) diagonally. In this manner we have the correct boundary equations
and previous solutions in place to solve for the next values of P(A(-,-)) and P(B(-,-)). This
procedure can be implemented in Mathematica where we obtain

P}(P3(10 — 12P, + 3PF) + PE(—1 + P)*(1 — 3P, + 3P) + Py P(5 — 20P, + 21 P} — 6Py)))
(P + P, — P P)° ’

for P(A(0,0)) and

P31 — Po)(P(—1+ Py)* + P2(10 — 8Py + P}) + Py Py (5 — 15P, + 12P% — 2P3))
(P + P, — P P)5 ’

for P(B(0,0)). The algebra for this problem is worked in the Mathematica file chap_3_prob_82.nb.

Problem 83 (red and white dice)

Let H be the event the coin lands heads up and we select the die A. From this H¢ is then
the event that the coin lands tails up and we select die B. Let R,, be the event a red face is
showing on the nth roll of the die.

Part (a): We can compute P(R,,) by conditioning on the result of the coin flip. We have

P(R,) = P(H)P(R,|H) + P(H®)P(R,|H°)

-(3)(6)+ G () -2

Part (b): We want to compute P(R3|R;, R2). We will do that using the definition of
conditional probability or

when we simplify.

P(RyR2R3)

PRI = o)



We will evaluate P(R;Ry) and P(R;R2R3) by conditioning on the result of the first coin flip.
We have

P(R\R») = P(R,Ro|H)P(H) + P(R, Ro|H)P(H)
= P(R\|H)P(R,|H)P(H) + P(Ry|H*)P(Ry| H*)P(H).

and the same for P(R;RyR3) or

P(RiRyR3) = P(RiRoRs|H)P(H) + P(R1 R R3|H®) P(H")
= P(H)P(Ri|H)P(Re|H)P(Rs|H) + P(H®)P(Ri|H)P(Re|H)P(Rs|H®) .

Thus we get for the probability we want

P(H)P(Ry|H)P(R,|H)P(Rs| H) + P(H)P(Ry|H)P(Ry H) P(Ry| H?)
P(H)P(Ri|H)P(Ry|H) + P(H*)P(Ry| H)P(R,|H")

AENORIONE 1535
(5) ’

P<R3|R1R2) -

7
2_(2>2+<1)2_ 4.1 5
3 3 9 9 9

Part (c): For this part we want P(H|R;Ry). We have

P(H|R ) = )
4
_ P(H)P(Ri|H)P(Ry|H) _9_4
" P(H)P(R,|H)P(Ry|H) + P(H®)P(R,|H¢)P(Ry]H®) 5 5°
9

Problem 84 (4 white balls in an urn)

Some definitions that will be used in both parts of this problem. Let ¢ be the index of
the trial where one ball is drawn. Depending on what happens during the game A will be
drawing on the trials ¢ = 1,4,7, 10, ..., B will be drawing on the trials : = 2,5,8,11, ... and
C will be drawing on the trials i = 3,6,9,12,.... Let W; be the event that a white ball is
selected on the ith draw (by whoever is drawing at the time). Finally, let A be the event A
draws the first white ball and therefore wins. The same for the events B and C.

Part (a): In this case there is no memory as we place and the players keep drawing balls
until there is a winner. We can compute the probability that A wins by conditioning on the
result of the first set of draws. We find

+
_|_

R,

P(A) = P(AW) P(Wh) + P(AIWTWi W) P(Wi W5 W)
(W) P(A[WA) + P(AIWTWS W) P(WT) P (W) P(W5)
(W)(1) + P(A)PWT) P(W3) P(W3) .

T T



We can solve the above for P(A) where we find

4 1
(W1) 12 3
PM)I—P@élzwﬁPW@)1_E%)31_z§f 19’

We can evaluate P(B) in the same way. We have
P(B) = P(BIWiW3) P(WWs,) + P(WiBIWIWsW3) P(WWS W)
= P(BIWiW,) P(Wy) P(Ws) + P(WiBIWiWyW3) P(Wy) P(W3) P (W)
= P(WD)P(W2)(1) + P(WT)P(W5) P(W5)P(B).

Solving for P(B) we get

P(B) PWT)P(W,) ZEMQZQQZE
1 — P(Wp)P(W3)P(Ws) 1_(%)3 1_(2)3 19°

For P(C) we have

P(C) = P(CIWEWSWy) PWEWSWy) + PWEWEC|WEWSWE) PWEWEWS)
— P(C|W{W§Wy) P(WS)P(W5)P(Wy) + P(WSWECIWIWSTS) P(WS) P(W5) P(W5)
— P(WE)P(W5)P(W)(1) + P(WE)P(Wg)P(W§)P(C).

Solving for P(C') we get

8., 4 2,1
poy - PoPavrov) i) GG
= PODPIPWE) ~ Sy " 1_ () B

We can check that P(A) + P(B) + P(C) = 1 using the above numbers as it should.

Part (b): In this case we remove balls as each draw is made. Because of this the probabilities
change after each ball is removed. In this case the game cannot run forever since the longest
it can run would be the case where the white balls are drawn after all of the others. In other
words we can draw at most 8 balls before getting a white ball. To compute the probability
that A wins we can write this event as

Wi U WEWEWEW, U WEWEWEWEWEW Wy |

Note we don’t have the possibility of Wy since if A does not draw a white ball in the first
7 draws there is no way he can (some other player will draw it). Using the product rule of
probability to evaluate the above union of independent events we have

ﬂm—Pm®+PWﬂWWW®+PMWWWW®WWW@
P(Wh) + PWT) P(W5 W) P(Wg|WIW3) P(Wy|[WiW3W5)
PWE)P(W W) P (W |WiWs) P(WEWWWs)
PWSIWiWyWaWi) P(We|WiWWaWiWs) P(We[WiWs Wi W iWsWe)

=%+%Gﬁ%@+%ﬁ%$@@@ﬁ)@



To compute the probability that B wins we write this event as
WiWo U WiWsWiWiWs U WiWsWW i WEW W Wy .
From which we can compute the probability using

P(B) = P(W{Wo U WWsWEWEWs U WEWsWEWEWEWEWEWs)
= P(W{Wa) + P(WiWsWsWiWs) + P(WiWsWsWiWEWEWEWs)
= P(Wy)P(Ws|WT)
(WE)P(WZ W) P(WIWiW3) P(WEWEWE W) P(Ws[WiWe Wi W)
(WD) P Wy |WE) P(W|WiWs) P(WEWiWa W) P(Ws Wi W WiWy)
(WeIWiWsWsWiWs) (W7 Wi W W W W We) P(Ws|[ Wi W W WiWsWe W)
8. 4 8.,7,,6. 5 4 8 7 6. 5 4 3 2 53

S+ () EPEEE) + (PR EEEE) = 1

X 4+ +
v U

= (
To compute the probability that C' wins we write this event as
WiWsWs U WiWsWsWiWWe U WWSWeWiWSWEWIW Wy .

From which we can compute the probability using

/\
\_/

(WCWCW?, U WIWsWsWiWsWe U WiWsWiW i WsWWe WCW9>
(WiWsWs) + P(WEWsWEWWsWe) + P(WEWsWEWWsWEWrWsW)
)P (Wo|WT) P(Ws|WiWy5)
D) P(W W) P(WIWiW5)

(

FWEWEW) P(WEWEWSWEWi) P (We| W WS W WIWs)

D PW3 W) P(WIWiWs5)

WiWiWsWa) P(Ws[WiWs W W) P(Wg[WiWs Wi Wiws)

Wi [WiWsWWiWsWe) P(We|WiWs WWiWsWeWe) P(Wo | W W W WiWsWeWr W)
7., 4 8.,7..6 5 4 4 8 7 6 5 4 3 2 1 7

= (R () + (@) R RIE) + ()R ERIEEEN) = 5.

We can again check that P(A) + P(B) + P(C) = 1 using the above numbers as it should.

X X + X 4+
mzzzzz:ww
%sss

Problem 85 (4 white balls in 3 urns)

Part (a): This is the same as Problem 84 Part (a).

Part (b): First note that each tail A flips reduces the number of non-white balls by one.
Thus we can have at most 8 non-white flips before we must get a white ball. Using the same



notation from Problem 84 we have that the event that A wins given by

A = Wi UWEWEWEW, U WEWEWEWEWEWEWs . ..

= WU (f[ W) Wi U (ﬁ W) WU (ﬁ W) Wio

i=1 =1 i=1

i) o i)

i=1 =1 i=1

)

i=1 i=1

3n
= U5, (H W) Wntt -

i=1

C

C

Which are the events that A wins by flipping no tails, one tail, two tails etc. We are using
the convention that H?Zl - = 1. Thus the probability A wins is given by

) ) o) ) )
(5 (5
(11(;

1

Il
S
0 ||F1<>om|*‘>
o

n
n

kHl 13 - k: )(124—71)'

n=0
The event B wins is given by

3n+1
B = WEWs U WEWEWEW WS U WEWEWEW S WEWEWEWS U - - - U (H W) Wins2 U .

i=1

Which are the events that B wins by flipping no tails, one tail, two tails etc. Since A can
fail to draw a white ball at most 8 times, the last set in the above union can be when n = 7.

Thus we have
3n+1
B = U;:O (H Wf) Wingo .

i=1

Thus the probability B wins is given by
P(B) = (%) (n%) + (%):(1—71) () + () (1) () (55) =
Z (H <13— ) ) (182_—71) <124—n) '

Finally, the event C' wins is given by

C = WWEWs U WWEWEWEWEWs U WEWEWEWEWEWEWEWE W, U - - -

3n—+2
= U, (H W) Winas -

=1



Which are the events that C' wins by flipping no tails, one tail, two tails etc. Thus the
probability C' wins is given by

P(C) = (;) () + (3) (1)2(141); (1) () () () -
S ((52)) (52) (o)

We evaluate all of these expressions in the python code chap_3_prob_85.py where we get
the values P(A) = 0.48058, P(B) = 0.3139, and P(C) = 0.20543. These numbers satisfy
P(A) + P(B)+ P(C) = 1. as they should.

Problem 86 (A C B)

Part (a): First note that there are (7) subsets with i elements. There are a total of 2"
subsets of S. Thus

P(N(B) =1) = (2’—2
To evaluate P(A C B|N(B) = i) note that originally the set A can be any of the 2" subsets
of S. Since B has i elements to have A C B means that all the elements of A must actually
also be elements of B (of which there are 7). Thus A must be one of the 2* subsets of B and
we have

P(ACBIN(B) =i) = — .

Using these two results we now have
- . NV E:
—Y P(ACBIN(B)=i)P(N(B)=i) =Y ((23) (2_n>
=0 ‘

() (=) =)

Part (b): Note that AB = () is equivalent to the statement A C B¢ Since B¢ is also a
subset of S. From the previous part we have

P(AC BY) = (i)"

Problem 87 (Laplace’s rule of succession I)

As shown in example 5e, where C; is the event we draw the ¢th coin 0 <7 < k and F,, is the
event that the first n flips give head we have

P(C) = ——, and P(F,|C;) = (%)"



Thus the conditional probability requested is then

1y = PICE) _  P(CP(F|C)

GE Q)

S () )

Problem 88 (Laplace’s rule of succession II)

The outcomes of the successive flips are not independent. The can be argued by noting the
fact that we get a head on the first flip make it more likely that we drew a coin that was

biased towards landing heads. We can show that by showing that P(H,Hy) # P(H,)P(H>).
Again conditioning on the initial coin selected we have

k k
2

P(HH,) =

P(Ci) P(H,|C;) P(H|C)

1=0

@) = E X
! (%) (ék(m 1)(2k + 1)) - %62 L

P(Hy) =Y P(H,C;) =Y P(C;)P(H|C;)

- ()

)

Il
>
~.
I

() () =)

1
Notice that P(H;)P(Hs) = 1 # P(H;Hs) and the events are not independent.

k
1= =0

o

Problem 89 (3 judges vote guilty)

As suggested from the book let F; be the event that judge i votes guilty for : = 1,2, 3. Let
G be the event the person is actually guilty. Then the problem tells us that P(F;|G) = .7,
P(E;|G°) = .2, and P(G) = .7.



Part (a): We want to evaluate P(Es3|E;E;) which we do by the definition of conditional

independence as
P(E\E5E3)

P(EE,)
We can evaluate each of the probabilities above by conditioning on whether or not the person
is guilty. That is

P<E3|E1E2) ==

P(EyEsy) = P(ELE5|G)P(G) + P(E1E|G°)P(G°)
= P(E\|G)P(E|G)P(G) + P(E|G%)P(E,|G¥) P(GF)
= (0.7)(0.7)* + (0.3)(0.2)?,

and
P(E\E,E3) = P(E\E,Fs3|G)P(G) 4+ P(E,E,Es|G)P(G°)
= P(E1|G)P(Es|G)P(Es|G)P(G) + P(E\|G) P(E2|G°) P(Es|G°) P(G°)
= (0.7)(0.7)* + (0.3)(0.2)>.
Thus

P(Es|E\Ey) = (0.7)(0.7)° +(0.3)(0.2)*  0.2401+0.0024  0.2425 97
AT 0)(0.7)2 4 (0.3)(0.2)2 T 0.343+0.012 0355 142

~—

Part (b): One way to interpret the problem is to say that we are asked for P(FEj3|E;ES)
and then this part can be worked just like the previous one. As above we would need to
evaluate P(E1ESE3) and P(E1ES) and then take their ratio. If, instead, we interpret the
problem to be: compute the probability that judge 3 voted guilty given that one of the two
previous judges voted guilty. In this case we don’t know which of the two previous judge’s
voted guilty and which did not. Thus the event we are conditioning on is Ey ES U E{Ey. We
thus have

P(E\E5E; U ESEyEs)  P(EyESEs) + P(ESE,Es)

P(Es|E\ES U ESES) = =
(Es| By B3 1Es) P(E\ES U ESE,) P(E\ES) + P(ESE,)

We now calculate each of these probabilities in tern

P(E\E5E;) = P(G)P(E\E5E3|G) + P(G°) P(EVE5E3|G°)
P(G)P(E\|G)P(E5|G)P(Es|G) + P(G°)P(EL|G) P(E5|G°) P(Es|GF)

= (0.7)(0.7)(1 — 0.7)(0.7) 4+ (0.3)(0.2)(1 — 0.2)(0.2) .

We do the same thing for P(E{E>Fs) and find
P(ESE,Es) = (0.7)(1 — 0.7)(0.7)% + (0.3)(0.2)(1 — 0.2)(0.2)2.

Now for P(E)E$) we have

P(E\E3) = P(G)P(E\E5|G) + P(G°)P(E1E5|GF)
P(G)P(E\|G)P(E3|G) + P(G°)P(E\|G) P(E3|GF)

= (0.7)(0.7)(1 — 0.7) + (0.3)(0.2)(1 — 0.2) .



We do the same thing for P(FE;E») and find
P(E{E;) = (0.7)(1 = 0.7)(0.7) + (0.3)(1 — 0.2)(0.2) .
Thus we get

2[(0.7)(0.7)%(1 — 0.7) + (0.3)(0.2)%(1 — 0.2)]
2[(0.7)(0.7)(1 — 0.7) + (0.3)(0.2)(1 — 0.2)]
_ 01029 +0.0096 _ 0.1125 15

0.147 + 0.048 0.195 26"

P(E3|E\ES U ESE,) =

Part (c): We want to evaluate P(Es|EfES) which we also do by the definition of conditional
independence from

c e\ P<E5E20E3)
P(E3|ETE;) = TPIEES)
As before
P(E{E3E3) = P(G)P(EYESE3|G) + P(G°) P(E}E3 E3|G°)
= P(G)P(ET|G)P(E3|G)P(E3|G) + P(G°) P(EY|G) P(E3|G) P(E3|G°)
= (0.7)(1 — 0.7)%(0.7) + (0.3)(1 — 0.2)*(0.2)
and

P(ETE;) = P(G)P(ETE;|G) + P(G)P(ETE;|G°)
P(G)P(EY|G)P(E;|G) + P(G°) P(ET|G°) P(E5|GF)
= (0.7)(1 = 0.7)* + (0.3)(1 — 0.2)>.

Thus we have

By BBy = CTAZ OO +(03)(1 027(02) _ 0.041 400384 _ 0.0825 _ 33
ST 0 (1 - 072+ (03)(1- 022 0.063+0.192 0255 102

Problem 90 (n trials, 3 outcomes)

We want to evaluate the probability of the event E defined such that
outcomes 1 and 2 both occur at least once.
This is equivalent to the event
outcome 1 occurs at least once and outcome 2 occurs at least once.
The event is also equal to the contra-positive of the above statement which is
not (1 never occurs or 2 never occurs).
This last event is in tern is equivalent to the event

not (0 or 2 always occur or 0 or 1 always occur).



We will evaluate the probability of this last event and then from it derive the probability of
the event of interest or E. Let U;, V;, W; be the events outcome 0,1,2 occurs on the ith trial.
From the above we have argued that

(ﬁUuW ﬁ(UiUVi))c.
=1 =1
We first find P(E°) given by

P(E) = P(ﬁ(UZ- UW;) U ﬁ(Ui U w))

= (po +p2)" + (po +p1)" — 15 -
Thus using this result we have for P(E) that

P(E) = P((((W: W) U (Ui W)

i=1

-
I
A

n

=1 —P(ﬁ(UiuWi) U ﬂ(UiuVi))

i=1 i=1
=1—(po+p2)" — (po+p1)" + 15 -

Chapter 3: Theoretical Exercises

Problem 1 (conditioning on more information)

We have
P(AN BJA) = P<A;(i)“ A) _ P(;l&)B) _
and
panBlaup) < LANBNAUB) _ PANB)

P(AUB) ~ P(AUB)’
But since AU B D A, the probabilities P(AU B) > P(A), so

P(AN B) S P(ANB)
P(A) — P(AUB)




giving
P(ANnB|A) > P(ANB|AUB),

the desired result.

Problem 2 (simplifying conditional expressions)

Using the definition of conditional probability we can compute

P(ANB) P(A)
PAIBY =55 = P(B)

since A C B. In words P(A|B) is the amount of A in B. For P(A|-B) we have

P(AN-B)  P(¢)
PAB) = =55 = g =0

Since if A C B then AN =B is empty or in words given that =B occurred and A C B, A
cannot have occurred and therefore has zero probability. For P(B|A) we have
P(ANB) P(A)

PO =" TRy T

or in words since A occurs and B contains A, B must have occurred giving probability one.

For P(B|—A) we have
P(BN-A)

P(BI-A) = 5o

which cannot be simplified further.

Problem 3 (biased selection of the first born)

We define n; to be the number of families with one child, n, the number of families with two
children, and in general n; to be the number of families with & children. In this problem
we want to compare two different methods for selecting children. In the first method, M,
we pick one of the m families and then randomly choose a child from that family. In the
second method, M, we directly pick one of the Zle in; children randomly. Let E be the
event that a first born child is chosen. Then the question seeks to prove that

P(E|M,) > P(E|Ms).

We will solve this problem by conditioning no the number of families with ¢ children. For
example under M; we have (dropping the conditioning on M; for notational simplicity) that

k
P(E)=Y P(E|F)P(F),

i=1



where F; is the event that the chosen family has ¢ children. This later probability is given
by

/rLA
P FZ = —Z,
(F)="
for we have n; families with ¢ children from m total families. Also
1
P(E|F) = -,
1

since the event F; means that our chosen family has ¢ children and the event £ means that

we select the first born, which can be done in % ways. In total then we have under M; the
following for P(FE)

P(E) = Y PEIF)P(E) = 3 < () = -3 2

1= 1=

Now under the second method again P(E) = S.F, P(F|F;,)P(F;) but under the second
method P(F;) is the probability we have selected a family with ¢ children and is given by
’ini
Z?:l in;
since in; is are the number of children from families with i children and the denominator is
the total number of children. Now P(E|F;) is still the probability of having selected a family

with ith children we select the first born child. This is

n; 1

ing i’
since we have in; total children from the families with ¢ children and n; of them are first
born. Thus under the second method we have

-5 () (%) - o

Then our claim that P(E|M;) > P(E|Ms) is equivalent to the statement that

or remembering that m = Zle n; that

() (57)= () (320)

To show that this is true (and that all earlier results are true) expand each expression. First
the left hand side LHS, we obtain

n n n
LHS = (n1+2n2+3n3+~-~+knk)(n1+§+§+~-~+f>
. 2 nin9 nins ningy o ninyg
= Mttt p

2n9n3 2nony,
3 Tt k

+...+ni_

+ 2ngny +nj +

kngno

+ knipng +



By grouping the polynomial terms we find that the above is equivalent to

1 1 1
LHS = nj+ <§+2)n1n2+<§+3)n1n3+-~-+(E+k>n1nk

9 2 3 4 2 2 k
+ n3;+ g"‘a NoN3 + 5"‘1 NoNyg + -+ -+ E—FE NN

2 3 4 3k
+ n3+ Z+§ n3ng + -+ E+§ nang + - -+

Thus in general the n;n; term has a coefficient given by 1 if ¢« = j and by

7
-+ Z ;
joi
if i < 7 < k. While the expansion of the right hand side RHS will have a coefficient given by
lifi=jand 2if 7 < j < k. Thus a sufficient condition for the left hand side to be greater
than the right hand side is for
P
iy
Jj o1
By multiplying by the product ¢7, we have the above equivalent to

>2 when i#7j7 and 1< j<k.

P2+ 52> 25,

which in turn is equivalent to
i2—2ij+42>0,
or
(Z - j)2 >0 )
which we know to be true for all 7 and j. Because (using reversible transformations) we have

reduced our desired inequality to one that we know to be true we have shown the desired
identity.

Problem 4 (fuzzy searching for balls in a box)

Let E; be the event that the ball is present in box i. Let .S; be the event that the search of
box i yields a success or “finds” the ball. Then the statement of the problem tells us that
P(E;) = P; and

We desire to compute P(E;|S¢) which by Bayes’ rule is equal to

o _ PUSTIE)P(E;) (1 — P(Si|E)))P(E;)
P<EJ|Sz> - P(SZC) - 1— P(SZ) ’

Lets begin by computing P(S;). We have

P(S;) = zn: P(S,|EW)P(E}) = aup;



Using the above we can compute our desired expression. We find

(A—ai)p; j=i
P(E;|S5) =4 ' o
’ 17122'1?2' J 7£ t

which is the desired result.

Problem 5 (negative information)

An event F' is said to carry negative information about an event E and is written F' \, F if
P(E|F) < P(E).

Part (a): If FF\ E then P(F|F) < P(FE) so that using Bayes’ rule for P(E|F') we see that
this is equivalent to the expression

P(F|E)P(E)
el

and assuming P(F) # 0. This implies that P(F|E) < P(F) so that E \ F.

Problem 6 (the union of independent events)

We recognize that E; U Fy U --- E,, as the event that at least one of the events F; occurs.
Consider the event =F1 N —Ey N —FE3---N -k, = (£ UFEy,UE3U---U E,), which is the
event that none of the E; occur. Then we have

P<E1UE2U"'UEH)I1—P(—|<E1UE2U~-~UEn)):1—P<—|E1ﬂ—|Egﬂ~-~—|En).

As a lemma for this problem assume we have only two independent events F; and F, and
consider

P(-EyN—-Ey) = P(—(E1UEy))=1— P(F,UE,)
— (1= P(E))(1 - P(Ey)) = P(~Ey)P(~Ey),
using the independence of the sets F; and E,. This result shows that for independent events

the product rule works for the negation of the sets as well as the direct sets themselves. Thus
we have for the problem at hand that

P(EyUE,U---E,) = 1—P(—EiN-EyN---E,)
= 1— P(=E)P(~E)P(=E3) - P(—E,)
= 1=(1=P(E))(1 = P(E))(1 = P(E)) - (1 = P(E)),

the required result.



Problem 7 (extinct fish)

Part (a): We desire to compute P, the probability that the last ball drawn is white. This

probability will be
P, =—

n+m’
because we have n white balls that can be selected from n+m total balls that can be placed
in the last spot.

Part (b): Let R be the event that the red fish species are the first species to become extinct.
Then following the hint we write P(R) as

P(R) = P(R|Gy)P(G)) + P(R|B)P(B) -

Here (G} is the event that the green fish species are the last fish species to become extinct
and B the event that the blue fish species are the last fish species to become extinct. Now
we conclude that

g
PG))= ————
(&) r+b+g’
and
Z%B)———ﬁ——
vty

We can see these by considering the blue fish as an example. If the blue fish are the last ones
extinct then we have b possible blue fish to select from the r + b + g total number of fish to
be the last fish. Now we need to compute the conditional probabilities P(R|G;). This can
be thought of as the event that the red fish go extinct and then the blue fish. This is the
same type of experiment as in Part (a) of this problem in that we must have a blue fish go
extinct (i.e. a draw with a blue fish last). This can happen with probability

b
r+b+g—1’

where the denominator is one less than r + b 4 g since the last fish drawn must be a green
fish by the required conditioning. In the same way we have that

g

PURIB) = =1

So that the total probability P(R) is then given by

P(R) = <r+big—1><r+g+g)+<r+bi9—1><T+2+9>

2bg
(r+b+g—1)(r+b+g)




Problem 8 (some inequalities)

Part (a): If P(A|C) > P(B|C) and P(A|C¢) > P(B|C*°), then consider P(A) which by

conditioning on C' and C'° becomes

P(A) = P(A|C)P(C) + P(A|C)P(C®)
~ P(B|C)P(C) + P(B|C®)P(C°) = P(B).

Where the second line follows from the given inequalities.

Part (b): Following the hint, let C' be the event that the sum of the pair of dice is 10,
A the event that the first die lands on a 6 and B the event that the second die lands a 6.
Then P(A|C) = 3, and P(A|C°) = 325 = 55. So that P(A|C) > P(A|C®) as expected.
Now P(B|C) and P(B|C*) will have the same probabilities as for A. Finally, we see that
P(AN B|C) = 0, while P(AN B|C®) = 35 > 0. So we have found an example where
P(ANB|C) < P(AN B|C®) and a counter example has been found.

Problem 9 (pairwise independence)

Let A be the event that the first toss lands heads and let B be the event that the second
toss lands heads, and finally let C' be the event that both lands on the same side. Now
P(A,B) = 1, and P(A) = P(B) = 3, so A and B are independent. Now

1 /1 1
but P(C) =1 so P(4,C) = P(A)P(C) and A and C are independent. Finally

1

P(B,C) = P(CIB)P(B) = |

so again B and C' are independent. Thus A, B, and C' are pairwise independent but for
three sets to be fully independent we must have in addition that

P(A,B,C)=P(A)P(B)P(C).
The right hand side of this expression is ( )3 while the left hand side is the event that

1
2

both tosses land heads and so P(A, B,C) = 3 # P(A)P(B)P(C) and the three sets are not

independent.

Problem 10 (pairwise independence does not imply independence)

Let A;; be the event that person ¢ and j have the same birthday. We desire to show that
these events are pairwise independent. That is the two events A, ; and A, ; are independent



but the totality of all ( g ) events are not independent. Now
P(diy) = P(An) = 5
1,7) — rs) — 3657

since for the specification of either one persons birthday the probability that the other person
will have that birthday is 1/365. Now

1 1 1
P(A;ijNA,,) = P(A;|A)P(A,..) = (ﬁ) (ﬁ) T 3652

This is because P(A4,;;|A,s;) = P(A;;) i.e. the fact that people r and s have the same
birthday has no effect on whether the event A, ; is true. This is true even if one of the people
in the pairs (7,7) and (7, s) is the same. When we consider the intersection of all the sets
A; j, the situation changes. This is because the event N jyA;; (where the intersection is
over all pairs (i, 7)) is the event that every pair of people have the same birthday, i.e. that
everyone has the same birthday. This will happen with probability

1 n—1
()
while if the events A; ; were independent the required probability would be

n n(n—1)

gP(Ai,j) = <3é5)( ’ > - (%)

Since | ) # n — 1, these two results are not equal and the totality of events A, ; are not

2
independent.

Problem 11 (at least one head)

The probability that we obtain at least on head is one minus the probability that we obtain
all tails in n flips. Thus this probability is 1 — (1 — p)™. If this is to be made greater than 3
we have

1
1—(1—p)" > -,
(1=p)">3
or solving for n we have n > 11:11((11 i ?), so since the this expression can be non-integer take n

we need to take the next integer larger than or equal to this number. That is take n to be



Problem 12 (an infinite sequence of flips)

Let a; be the probability that the ¢th coin lands heads. The consider the random variable
N, specifying the location where the first head occurs. This problem then is like a geometric

random variable where we want to determine the first time a success occurs. Then we have
for a distribution of P{N} the following

n—1

P{N =n} = anH(l —a;) .

i=1

This states that the first n — 1 flips must land tails and the last flip (the nth) then lands
heads. Then when we add this probability up forn =1,2,3,---, 00 i.e.

Z [an H(l — ai)] ,

is the probability that a head occurs somewhere in the infinite sequence of flips. The other
possibility would be for a head to never appear. This will happen with a probability of

o0

[]a-a).

=1

Together these two expressions consist of all possible outcomes and therefore must sum to
one. Thus we have proven the identity

Z [an 1:[(1 —a;)

n=1 i=1

+H(1 —a;) =1,
i=1

or the desired result.

Problem 13 (winning by flipping)

Let P,,, be the probability that A who starts the game accumulates n head before B
accumulates m heads. We can evaluate this probability by conditioning on the outcome of
the first flip made by A. If this flip lands heads, then A has to get n —1 more flips before B’s
obtains m. If this flip lands tails then B obtains control of the coin and will receive m flips
before A receives n with probability P,,,, by the implicit symmetry in the problem. Thus A
will accumulate the correct number of heads with probability 1 — P, ,,. Putting these two
outcomes together (since they are the mutually exclusive and exhaustive) we have

Pn,m = anfl,m + (1 _p><1 - Pm,n) )

or the desired result.



Problem 14 (gambling against the rich)

Let P; be the probability you eventually go broke when your initial fortune is 2. Then
conditioning on the result of the first wager we see that P; satisfies the following difference
equation

Pi=pPi+(1—p)P1.

This simply states that the probability you go broke when you have a fortune of i is p times
P, ;1 if you win the first wager (since if you win the first wager you now have i + 1 as your
fortune) plus 1 — p times P,_; if you loose the first wager (since if you loose the first wager
you will have i — 1 as your fortune). To solve this difference equation we recognize that its
solution must be given in terms of a constant raised to the ith power i.e. of. Using the
ansatz that P, = o' and inserting this into the above equation we find that o must satisfy
the following
pa® —a+(1—p)=0.

Using the quadratic equation to solve this equation for a we find a given by
ClE/1—4p(l—-p) 1£/(2p—-1)2 1+(2p-1)

‘= 2p 2p 2p '

Taking the plus sign gives at = 1, while taking the minus sign in the above gives o~ = %.
Now the general solution to this difference equation is then given by

R:ClJrCQ(g) for ¢>0.
p

Problem 15 (n trials and r successes)

The event that we want the probability of is the sum of independent events where in each
of these events we have r — 1 success in the n — 1 trials and the n trial is also a success (and
the last one needed). Based on combining a binomial probability with this last success, the
probability we seek is then

("2 )ra-pre) o= (0 Jra- o

Recall that the problem of the points is the situation where we obtain a success with prob-
ability p and we want the probability we have n successes before m failures. To place the
problem of the points in the framework of this problem we can consider extending the num-
ber of trials we perform in such a way that we always perform n 4+ m games. Since the
probability we want to compute is the probability that from these total n +m games we get
n success before m failures this event must be one of the following independent events

e We get our n successes in the first n games and the remaining m games are all failures.

e We get our n successes in the first n+ 1 games (so have one failure) and the remaining
m — 1 games are all failures.



e We get our n successes in the first n + 2 games (and thus have two failures) and the
remaining m — 2 are all failures.

e ctc.

e We get our n successes in the first n4+m — 2 games (and thus have m — 2 failures) and
the remaining 2 games are all failures

e We get our n successes in the first n4+m — 1 games (and thus have m — 1 failures) and
the remaining 1 game is a failure

We have computed the probability of each of these events the first part of this problem.
Thus by adding the contributions from each independent event we have

mfl <:l__ 11)19"(1 —p)".

i=n

Note: I'm not sure how to show that this is equivalent to the Fermat’s solution which is

n+m—1
m+n—1 i m+n—1—i
3 ( Z. )p<1—p>+ =

i=n

if anyone knows how to show this please contact me.

Problem 16 (the probability of an even number of successes)

Let P, be the probability that n Bernoulli trials result in an even number of successes. Then
the given difference equation can be obtained by conditioning on the result of the first trial
as follows. If the first trial is a success then we have n — 1 trials to go and to obtain an even
total number of tosses we want the number of successes in this n — 1 trials to be odd This
occurs with probability 1 — P,,_;. If the first trial is a failure then we have n — 1 trials to go
and to obtain an even total number of tosses we want the number of successes in this n — 1
trials to be even This occurs with probability P, ;. Thus we find that

P,=p1—P, 1)+ (1—-p)P,—1 for n>1.

Some special point cases are easily computed. We have by assumption that Py = 1, and
P, = ¢ since with only one trial, this trial must be a failure to get a total even number of
successes. Given this difference equation and a potential solution we can verify that this
solution satisfies our equation and therefore know that it is a solution. One can easily check
that the given P, satisfies Py = 1 and P, = ¢. In addition, for the given assumed solution
we have that

14+ (1= 2p)n1

Pnfl 9 )



From which we find (using this expression in the right hand side of the difference equation
above)

p(l=Poa) + (1 =p)Por = p+(1—2p)Puy
_ (1) (1—0—(1;2])) )

1—9 1— 2p)n
p+( D)

- P 2
1 (1—2p)"
St T

Showing that P, is a solution the given difference equation.

Problem 17 (odd number of successes)

Let S; be the event the ¢th trial results in success and let E,, be the event the number of
successes in n total trials is odd.

Part (a): The probability P(FE;) is the probability the first trial is a success so we have

1 1
P(E)=P(S))= ——— = —.
(E1) (51) 2(1)+1 3
The probability P(Es) is the union of the independent events where the first trial is a success
and the second trial is a failure or the first trial is a failure and the second trial is a success.

Thus

EQ == 5155 U SfSQ SO
1.4 2.1 6 2
P(E,)) =P S 4+ P(5¢55) = (=)(= =)= — = -
The probability P(F3) is the union of the independent events where we have three total
successes or one success and two failures. Thus
E3 = 515253 U 515553? U SfSQSg U SfSQSg SO
P(Es3) = P(515:53) 4+ P(515595) + P(5759253) + P(S755S55)
1.1.1 1.4 .6 2..1.6 2.4 1 45 3
(3)(5)(7) + (g)(g)(;) + (g)(g)(;) + (g)(g)(;) = W A

In the same way the probability P(FE}) is the union of the independent events where we have
three successes with one failure or one success with three failures. Thus the the probability
P(E,) is given by

P(Ey) = P(57525354) + P(51555354) + P(51525554) + P(S51525355)
4 P(S1555555) + P(S9S,855¢) + P(SS5S5S5) + P(S9S5S5S,)
= OEEE+HEEE +HEEE) +GEEE)

F EEE+HEEE)+EEEE+HEEE)
420 4

1
3

1,4 6 8 2.1 6.8 2.,4.,1.8 2.4 6 1
3

BIGIGICC



Finally, the probability P(Es) is the union of the independent events where we have all
success, three successes with two failures or one success with four failures. Thus the the
probability P(Fs) is given by

P(Es) = P(S155555455)
+ P(S8S5S554Ss) + P(S5S5555,S5) + P(S¢S5S5S55Ss5)
+ P(S55555545) + P(S155555,S5) + P(S)S555555S5)
4 P(S155555.55) + P(515555555) + P(S)S2S554155)
+ P(S15555555) + P(S1S55555S5) + P(S5S,555555)
+ P(SS5S556S8) + P(S8S5S5S,SE) + P(S8S5S5SeSs)
1.1 1.1 1
- EEE)

b OEEEE+OEEEE +GEEE)

b OEEEGED+E)EEEE) +GEEE)

b EEEEED+G)EEEE +GEEE) )

b EEEEE+EEEEGD +CEEE)

FOEEEGD+OEEEE) +CEREE))
4725 5

EE MO 1

Part (b): From the above expressions we hypothesize that

Part (c): Now P, is the probability that we have an odd number of successes in n trials
and P,_; must be the probability we have an odd number of success in n — 1 trials. We
can compute P, in terms of P,_; by conditioning on the result of the last trial. If the result
of the nth trial is success, the number of successes in the total n trials will be odd if and
only if the number of successes in the first n — 1 trials is even. This last event happens with
probability 1 — P,_;. At the same time if the result of the nth trial is failure, the number
of successes in n trials will be odd if and only if the number of successes in the first n — 1
trials is odd. Thus we have just argued that

Fu= <2n1+ 1) (1= Por)+ <1 a 2n1+ 1) Fus
_ ( ! )(1 P+ (27")13”1 (19)

2n +1 2n +1

B 1 +(Qn—l)P
Ton+1 T \opg1/)




Part (d): For this part we want to show that P, = 5"~ is a solution to the above difference

2n+1
equation. Note that
n—1 n—1

2n—1)+1 2n—1
Thus the right-hand-side of Equation 19 gives

RHS = <2n1+ 1) (1 B 27:1_—11> + (2n21 1) (2:2_—11)

B 1 ( 1 )(n—1)+< 2n )(n—l)
Con+1 on+1/\2n—1 on+1/\2n—1

Pn—1:

B 2n —1 n—1 2n(n — 1)
Tt D@0 @i Den—1) @it )en-1)
n+2n* —2n n(2n —1) n

Cn+1)(2n—1) @n+1)(@2n—1) 2n+1’

which is the same as the functional form for P, showing the equivalence.

Problem 18 (3 consecutive heads)

Let @, be the probability that in n tosses of a fair coin no run of three consecutive heads
appears. Since when n = 0, 1,2 is is not possible to flip three heads we have Qy = Q1 =
@2 = 1. We can compute @),, by conditioning on the result of the first few flips. If the first
flip is a tail then we cannot have this flip as the beginning of a sequence of three consecutive
heads and the probability that no run appears is the probability that none appear in the
remaining n — 1 flips which is the value ),,_;. If the first flip is in fact a head then we need to
consider what happens in the next flips. If the second flip is then a tail this first flip cannot
be in a run of heads and the probability that no run of three heads occur in the next n — 2
flips is @,,_o. If the second flip is a head then again we need to look at the next flip. If is
a tail the same logic above applies and probability that no run of three heads occur in the
next n — 3 flips is (),,_3. If in fact the third flip is a head then we do have a run of heads and
the probability of no run of heads is 0. When we combine the above with the probability of
the individual flips, we can summarize this discussion as the probability of interest @), can
be decomposed into the following independent events and their probabilities:

e T ... with a probability of %Qn_l

e HT ... with a probability of i@n,g

e HHT --- with a probability of %Qn_g
e HHH --- with a probability of 0.

Here the - - - notation represents unrealized coin flips. Thus we can add these probabilities
to get (Q,, and we have shown

1 1 1
Qn - 5@71—1 + ZQn—Q + an—?) .



Given the initial conditions on the first three values of (),, of can use the above to compute

@s.

Problem 19 (the n-game gambler’s ruin)

With the probability p that A wins (and in a slightly different notation) by conditioning on
the outcome of the ith flip we have

P(n,i)=pP(n—1,i+1)+(1—p)Pn—1,i—1).

Next note that if ¢ = N, then gambler A has all the money and must certainly win and
we have P(n,N) = 1. In the same way if i = 0, gambler B has all the money and A must
certainly loose and we have P(n,0) = 0. If n = 0, then they stop playing and A cannot win.
Thus we take P(0,i) =0 for 0 < ¢ < N. To find the probability of interest let N =5, = 3,
n = 7. Using the above relationship we find some results we will need later

P(1,3) = pP(0,4) + ¢P(0,2) = 0
P(1,1) = pP(0,2) + ¢P(0,0) = 0

and also

g
ot
—_
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3
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P(6,4) = pP(5,5) + qP(5,3) = p+ q(p* + 2qp°) = p + qp® + 2¢°p°
(6,2) = pP(5,3) + qP(5,1) = p(p*> + 2qp°) + qp* = p” + 3qp*

P(7,3) = pP(6,4) + ¢P(6,2)
= p(p+ qp® + 2¢°p%) + q(p* + 3qp") = p* + 2qp° + 5¢°p" .

Problem 20 (white and black balls, 2 urns)

With probability «a a ball is chosen from the first urn. All subsequent selections are made
based on the fact that if a black ball is drawn we “switch” urns and begin to draw from the



other/alternative urn. Let «a,, be the probability that the nth ball is drawn from the first
urn. We take oy = . The to calculate a,, 11 we can condition on whether the nth ball was
drawn from the first urn or not. If it was, then with probability p we would draw a while
ball from that urn and we would not have switch urns. Thus ball n + 1 is from urn number
1. If it was not, then with probability 1 — p’ we would have drawn a black ball from the
second urn and would have to switch urns on the n + 1st draw to the first urn. Thus

a1 = pan + (1 =p )1 —an) =an(p+p -1 +1-p. (20)
For n > 1 and with a; = a. The solution to this recursion relationship is given by
1—p 1—p / 1
n=—— - —1)" . 21
e R CRber=—) [ R (21)

To prove this not that when n = 1 we get a; = a as we should in the above. Assume the
functional form for «,, given by Equation 21 holds up to some n. Then put that expression
into the right-hand-side of Equation 20. We get

RHS = [l;p/+ <a—1;pl) (p+p’—1)"1} p+p -1 +1-p
2—p—7 2—p—7
— 72i;flp,(p+p,—l)+ (a—72i;f/p,) p+p —1)"+1-9p
:(Lﬁﬁ(%é%fé+l)+(a—§é%gg)@+ﬂ—lw
-0 () (o e -
Bl b LRVATS

which is Equation 21 evaluated at n + 1 proving the expression.

Next Let P, be the probability that the nth ball selected is white. This depends on the urn
from which we are selecting from. We have
Po=pa, +p(1—an)=p +(p—p)a, for n>2.

From what we know about «,, given in Equation 21 we have a solution for P,.

To calculate the requested limits note that if 0 < p,p’ < 1, then
O<p+p <2, thus —1<p+p —1<1.

Using this we have
lim(p+p —1)"=0,
n—o0

and we have

) 1_pl l_p/
lim o, = .= =
n—+00 2—=p-p (A-p+1-p)
For P, we have
. 1—p 1—9)+ 9/ (1 —
lim P, =/ + p /@_m:p( ) p(,m.
n—00 1-p+1-p) (1-p)+(1-p)



Problem 21(counting votes)

Part (a): We are told for this problem that candidate A receives n votes and candidate B
receives m votes where we assume that n > m. Lets represent the each sequential vote by a
sequence of A’s and B’s. The number of AB sequences is given by

(n+m)!

n!lm)! (22)

We will assume all sequences are equally likely. Let E(n, m) be the event A is always ahead
in the counting of votes and P, ,, the events probability.

To calculate P,; the only sequence where A leads B for all counts is {AAB}. Using Equa-
tion 22 we then have Py = 3.

To calculate Ps; the sequences where A leads B for all counts are: {AAAB, AABA}. Using

Equation 22 we then have Ps; = % = %

To calculate P, ; the sequences where A leads B for all counts are: {AAAAB, AAABA, AABAA}.
Using Equation 22 we then have P,; = %

To calculate Ps5 the sequences where A leads B for all counts are: {AAABB, AABAB}.

Using Equation 22 we have (33T22!)! = 10 and thus P, = %

To calculate Py the sequences where A leads B for all counts are:

{AAAABB, AAABAB, AAABBA, AABAAB, AABABA} .

Using Equation 22 we have (44T22!)! = 15 and thus P, = % = %

To calculate P, 3 the sequences where A leads B for all counts are:

{AAAABBB, AAABABB, AAABBAB, AABAABB, AABABAB}

Using Equation 22 again we find Py 3 = & = 1.

Part (b): For P,; note that from Equation 22 there are (T:LTII!)! = n + 1 sequences. Each
sequence has one vote for B. Each of these sequences start with the characters AA, AB or
B. Note that the sequences that start with B or AB will not have A leading in votes for
all time, while for the sequences that start with AA the number of A votes will always be
larger than the number of votes for B by at least 1. The number of sequences starting with
AA (since we have specified that the first two votes are for A we have n+ 1 — 2 votes to yet
place) is

(n+1-2)!

—1.
(n—2)1!

Thus P, ; = Z—;}



For P, 2 note that there are (ZTQQ!)! sequences of A and B’s and each sequence

will have two B’s. All our sequences start with either AAA, AABA, AABB, AB or B. The
only of these sequences where A is leading for all counts are AAA and AABA. We thus
need to count the number of sequences starting with each of these prefixes. The number of
sequences starting with AAA (since now we have n + 2 — 3 votes to distribute) is

(n+2-3)! (n—1)(n—2)
(n—3)121 2 ’

(n+2)(n+1)
2

while the number of sequences starting with AABA (since now we have n + 2 — 4 votes to
distributed) is
(n+2—4)!
(n —3)!
The total number of sequences where A is leading in votes for all time is then the sum of
these two events or

=n—-2.

—1)(n—2 (n—2
(=Y =2 o, [+ -2)
2 2
Using this we find
(n+1)(n—2)
Pn 2 = 2 = n_2
) (F2)(m+) 42

Part (c): It looks like the pattern for P, ,, is P, ,, = “==.

n+m

Part (d): By conditioning on who received the last vote (either A or B) we find

’ n-+m ’ n-+m ’

Part (e): We will show that the fraction P, ,, = "= satisfies the right-hand-side of Equa-
tion 23 and when simplified gives the left-hand-side of the equation.

n n—1-—m m n—m-+1

RHS = <n+m)(n—1+m>+<n+m>(n+m—1>
nP—n—nm+mn—m*+m _(n—m)(n+m-—1) n-—m
B (n+m)(n+m—1) C (n+m)(n+m—1) n+m

= LHS.

Problem 22 (is it rainy or dry?)

Let D,, be the event the weather is dry on day n and the weather (either wet or dry) tomorrow
will be the same as the weather today with probability p (so that it is different weather with
a probability of 1 — p). This means that

P(Dn|Dyy) = P(Dy| Dy 1) = p

We are told that the weather is dry on day 0 which means that P(Dy) = 1, and let n > 1.
Then it can become dry on day n in two ways. If it was dry on the day n — 1 and it stays



dry, or it was wet on day n — 1 and it became dry. Conditioning on what the weather was
yesterday (dry or wet) and the necessary transition we have

P(D,) = P(Dy1)P(Dy|Dp1) + P(D;, ) P(Dy|D;,_y)
= P(Dy—1)p+ P(D;,_,)(1 —p)
= P(Dy-1)p+ (1 = P(Dy-1))(1 —p)
=PD,1)2p—1)+(1—p) for n>1.

We next want to show that the solution to the above recurrence is given by

1 1
P(D,) =5 +5(2p=1)" n>0. (24)

We will show that by induction on n. First for n = 0 we have

1 1
P(Do)=§+§(2p—1)0=1,

as it should. Let n > 1 and assume that Equation 24 is true for n — 1. We then have
P(Dy,) = P(Dn1)(2p — 1)+ (1= p)

— @ + %(2]) — 1)"—1)(2p -1+ (1-p)

=@ =1 +5@ 1"+ -p)=5+52-1",

showing that Equation 24 is true for n as well.

Problem 24 (round robin tournaments)

In this problem we specify an integer k& and then ask whether it is possible for every set of k
players to have there exist a member from the other n — k players that beat these k players
when competing against these k. To show that this is possible if the given inequality is true,

k
event that no of the other n — k contestant beats every one of the k£ players in the i set of
k. Then P(U;B;) is the probability that at least one of the subsets of size k has no external
player that beats everyone. Then 1 — P(U;B;) is the probability that every subset of size k
has an external player that beats everyone. Since this is the event we want to be possible
we desire that

we follow the hint. In the hint we enumerate the ( " ) sets of k players and let B; be the

1 —P(UZBZ) >0,
or equivalently

Now Boole’s inequality states that P(U;B;) < > .P(B;), so if we pick our k such that
> P(B;) < 1, we will necessarily have P(U;B;) < 1 possible. Thus we will focus on ensuring



Lets now focus on evaluating P(B;). Since this is the probability that no contestant from
outside the ith cluster beats all players inside, we can evaluate it by considering a particular
player outside the k£ member set. Denote the other player by X. Then X would beat all &

members with probability (%)k, and thus with probability 1 — (%)k does not beat all players
in this set. As the set B;, requires that all n — k players not beat the k players in this ith
set, each of the n — k exterior players must fail at beating the k players and we have

B\ kK
1
PB)=|1—-|= .
() ( (5) )
Now P(B;) is in fact independent of i (there is no reason it should depend on the particular

subset of players) we can factor this result out of the sum above and simply multiply by the

number of terms in the sum which is ( Z ) giving the requirement for possibility of

((-()) <

as was desired to be shown.

Problem 25 (a direct proof of conditioning)

Consider P(E|F) which is equal to P(E,G|F) + P(E,G°|F), since the events (E,G) and
(E, G) are independent. Now these component events can be simplified as

P(E,G|F) = P(E|F,G)P(G|F)
P(E,G°|F) = P(E|F,G°)P(G|F),
and the above becomes
P(E|F)= P(E|F,G)P(G|F)+ P(E|F,G°)P(G°|F),

as expected.

Problem 26 (conditional independence)

Equations 5.11 and 5.12 from the book are two equivalent statements of conditional inde-
pendence. Namely F; and F5 are conditionally independent given F' occurs if

P(E\|Ey, F) = P(E\|F), (25)

or equivalently
P(ELEs|F) = P(EL|F)P(Es|F). (26)

To prove this equivalence, consider the left-hand-side of Equation 26. We have when we use
Equation 25 in the second step that

P(E\Ey|F) = P(Ey|E>F)P(Ey|F) = P(EVF)P(Es|F).

Proving the equivalence.



Problem 27 (extension of conditional independence)

A set {F; :i € I} is said to be conditionally independent, given F, if for every finite subset
of events {E;, : 1 <k <n} with two or more members (n > 2) we have

P(ﬁ&”F):ﬁP@MF)

Problem 28 (does independence imply conditional independence)

This statement is false and can be shown with the following example. Consider the event
where we toss two fair coins. The outcomes are thus {HH, HT, TH, TT}. Then let H; be
the event the first coin lands heads up and let Hy be the event the second coin lands heads
up. Then we have the events Hy, Hs, and HyH, given by

H,={HH,HT}, Hy,={HH THY, HH,={HH}.

Thus we have P(H,) = P(H,) = 1, and P(H,H>) = 1. Now let F be the event the coins land
the same way. Then this event F'is given by F' = {HH,TT} and we have H1F = {HH},
HyF = {HH}, with H H,F' = {HH}. From these we can calculate probabilities. We have
P(F) = 1, and P(H\F) = P(H,F) = P(H\H,F) = ;. We know that H; and H, are
independent events from

1 1\ /1
EKEAE&)::Z::<§)<§)::P(HQEKE&).
With condition probabilities given by
P(H\H,F) 1 1
PP = DR — 1 2
2
P(H,F) 1 1
PH\|F)= ——=F=+==
P(HF) 1 1
P(Hy|F)= ——7F=+=—.
Thus L1 L1
P(H\H,|F) = i (5)(5) = P(H:1|F)P(H,|F),

and we have that H; and H, are not conditionally independent given F' even thought they
are independent.

Problem 30 (extensions on Laplace’s rule of succession)

In Laplace’s rule of succession we assume we have k + 1 coins, the ith one of which yields
heads when flipped with probability é Then from this version of the experiment the first n



flips of the chosen coin results in r heads and n — r tails. Let H denote the event that the
n+ 1 flip will land heads. then conditioning on the chosen coin C; for 0 < i < k we have the
following

i=0
Then P(H|C;, F,) = P(H|C;) = 1 and by Bayes’ rule

_ P(F,|C)P(C))
PR = S m e Py

so since we are told that flipping our coin n times generates r heads and n — r tails we have

that -
rien = (1) (i) (1)
and that ]
P(C;) = il

so that P(C;|F,,) becomes

P(Cz"Fn) =

so that our probability of a head becomes

Z?:o (%)Hl (1 _%
Yo (R) (1-1%)

If k is large then we can write (the integral identity is proven below)

%g} (%) (1 - %)n_ ~ /Olsm ) rde = %

Thus for large k& our probability P(H|F,) becomes

P(H|F,) =

(r+1)!(n—r)!
P(H|F)—W—<T+1)!~(n+1)!—r+1
S %  (n+2)! rl n42°

Where we have used the identity

1
/ y'(1—y)"dy = ——
0



To prove this identity we will define C'(n, m) to be this integral and use integration by parts
to derive a difference equation for C'(n, m). Remembering the integration by parts formula
[ udv =uv — [ vdu we see that

C(n,m)

1
/ y"(1—y)"dy
0

n+1 |1
m Y
)—

1yn+1 .
1—y)™ d
Tl e
1

yn—l—l(l _ y)m—ldy

= (1-y

0
m

n+1J

m
= C 1 1).
— (n+1,m+1)

= 0+

Using this recurrence relationship we will prove the proposed representation for C' by using
mathematical induction. We begin by determining some initial conditions for C(-,-). We

have that )

yn—l—l 1

0:n+1_

1
C(n,0) = / y'dy =
0

n+1

n!0!
(n4+1)!

Note that this incidental equals
above we then find that

as it should. Using our recurrence relation derived

1 1
C(n,1) = n+1c<n+1’0):(n+2)(n+1) and

2 2
Cn,2) = ZHCm+LD)= (n+1)(n+3)(n+2)

n!2!
(n+2+1)!

n!l!
n+2

Note that these two expressions equal (

I and
have shown that

respectively as they should. We

n!m!
C(n,m)=——— for m<2,
(n+m+1)!
so to prove this by induction we will assume that it holds in general and prove that it holds
for C'(n,m + 1). For the expression using our recurrence relationship (and our induction

hypothesis) we have that

Cnym+1)=

C 1,m) = =
(n+1,m) n+1 \(n+m+2)! (n+(m+1)+1)"

m+ 1 ~m+1/ (n+1)m!\ n!(m + 1)!
n+1 (

which proves this result for m + 1 and therefore by induction it is true for all m.

Chapter 3: Self-Test Problems and Exercises
Problem 9 (watering the plant)

Let W be the event the neighbor waters the plant and let D be the event the plant dies. We
are told that P(D|W°) = 0.8, P(D|W) = 0.15, and P(W) = 0.90.



A a
A | AA | Aa

a | aA | aa

Table 14: The possible genotypes from two hybrid parents.

Part (a): We want to compute P(D¢). We have
P(D) = P(DIW)P(W)+ P(D|W°)P(W°)
= P(DIW)P(W)+ P(DIW®)(1 — P(W))
— (0.15)(0.90) + (0.8)(1 — 0.90) = 0.135 + 0.080 = 0.215.
Thus P(D°) =1 — P(D) = 1 — 0.215 = 0.785.

Part (b): We want to compute P(W¢|D). We find

v P(DIWO)P(We)  P(D[We)(1—P(W))  (0.80)(1—0.90) 16
PWAD) = P(D) B P(D) B 0.215 VEN

Problem 10 (black rat genotype)

We are told that in a certain species of rats, black dominates over brown. Let A be the
dominant black allele and let a be the recessive brown allele. Since the sibling rat is brown
and brown is recessive, the sibling rat must have a genotype aa. The only way for two black
parents to have a brown offspring is if both parents have the genotype Aa.

Part (a): As each parent contributes one allele to the genotype of the offspring, the possible
offspring of our two Black parents are given by the results in Table 14. There we see that any
offspring of these two parents will have genotypes of AA (with probability 1/4), Aa (with
probability 1/2), or aa (with probability 1/4). Since we know that this rat is black it must
be of genotypes AA or Aa. The probability it is of genotype Aa (or hybrid) is then

1
3 2
T, 1 :
11173
The probability it is pure is then 1 — 2 = 3.

Part (b): This black rat then mates with a brown rat. Since brown is recessive, the brown
rat must have a genotype of aa. As each parent contributes one allele to the genotype of
the offspring, if the black rat has genotype AA, then offspring will have genotype Aa. If
the black rat has genotype Aa, the offspring will have either the genotype Aa or aa. See
Table 15 for the possible offspring.

Let E be the event the rat has genotype AA or is “pure”, then E° is the event the rat has
genotype Aa or is “hybrid”. Let C; be the event the ith offspring has genotype Aa. Then
from Table 15 we see that

P(C}E) =1, and P(Ci|EC):%.



a a a a
A | Aa | Aa Al Aa | Aa
A | Aa | Aa a | aa | aa

Table 15: Possible offspring of a black rat mated with a brown rat.

Then we want to evaluate P(E | C1CyC3C4C5s). From Bayes’ rule we have

P(C1CyC5CyCs | E)P(E)
P(C1C5C3C1C)

P(E | C1C,C3C,Cs) =

Assume the 5 events the offspring have genotype Aa are conditionally independent, given
the rat has genotype AA or the rat has genotype Aa. We then have

5
P(010203C4C5 | E) = HP(CAE) = (1)5 and
i=1
5 1\ 5
mqggggympﬂjm@w326).

i=1
Thus we have

P(C1C,C5C,C5) = P(C1C,C3CLC5|E)P(E) + P(C1CyC3C,Cs| E€) P(E)

-5+ (5)()

so our desired probability is given by

1 5
B P(C1CC3CCs | E)P(E) _ <§> (1)
P(E | C1CyC3C4C5) = P(C1C2C3C4C5) _.C5<”5+(E)C55
3 3/ \2
116
1 a7
1+ 16

Problem 11 (circuit flow)

Let C; be the event the ith relay is closed (so that current can flow through that connection)
and let E be the event current flows between A and B. If relay 1 is closed then the event
current flows is

E|Cy = Cy U C3Cs U CyCs .

Note in the solution in the back of the book I think the expression there is missing the term
C5C5. If on the other hand relay 1 is open the event current flows is

E|C{ = CyC3C, U CyCs .
Thus the probability that current flows is
P(E) = P(E|C1)P(C1) + P(E|CT)P(CY).



Since all relays are independent the condition that Cy (or CY) hold true does not affect the
evaluation of the probabilities of the other sets of open/closed relays. Thus

P(Cy U CyCs U C5C5|Cy) = P(Cy) + P(CoCs) + P(C5Cs)
— P(CQC3C5) — P(CQC4C5) — P(CgC4C5) —+ P(CQC3C4C5) and
P(CQC3C4 U CQC5|Clc> - P(020304) —|— P(CQC5) - P(CQCgC4C5) .

By independence each of term in the above can be expanded in terms of products of p;.
Using these two results we find

P(E) = p1(ps + paps + paps — P2p3Ps — PaPaPs — PaPaPs + PaP3PaPs)
+ (1 — p1)(papspa + P2ps — PaPspaps) -

Problem 12 (k-out-of-n-system)

Let C; be the event the ith component is working and for each part let E be the event at
least k of n components are working.

Part (a): To have one of two components working means that £ = C; U Cs. Thus we have
= P(Cy) + P(Cy) — P(Cy)P(Cy)
=Dp1+P2—Pip2-

The the probability of the event of interest or P(C4|E) can be computed as

. P(ClE) . P(Cl) i P1
PGIE) = P(E) a P(E) Cpip—pipe

since if (] is true then F must also be true.

Part (b): We will evaluate P(C1|F) = Plgf]}]f We thus need P(C1E) and P(FE). To have

two of three components working means that
E=CC,UCC5U CyCs.
Thus
P(FE) = P(C,Cy U C1C5 U CyCh)

= P(C1Cs) + P(C1Cs5) + P(CyC3)
— P(C1C,C1Cs5) + P(C1C,C5C3) 4+ P(C1C5C,C3) + P(C1CL,C1C5CC)
= P(C1Cy) + P(C1C3) + P(CyC3) 4+ 2P(C1C5CY)
= p1p2 + p1pPs3 + Paps — 2p1paps -

From the above expression for £ we have C' E given by

ClE - 0102 U 0103 U 010203 - 0102 U 0103,



since 010203 C 0102. Thus
P(C1E) = P(C1Cy U C1C3) = P(C1Cs) + P(C1C3) — P(C1CLC5)
= P1p2 + P1P3 — P1P2P3

and we find .
P(CL|F) = (GE) _ D1P2 + P1P3 — P1P2Ps3

P(E)  pips+ pips + pap3 — 2p1paps

Problem 13 (roulette)

This is a classic example of what is called “gamblers fallacy”. We can show that in fact

the probability of getting red has not changed given the 10 times that black has appeared

assuming independence of the sequential spins. Let R; be the event the ball lands on red

on the ith spin. Let B; be the event the ball lands on black on the ith spin. Then the

probability of the ball landing on red on spin ¢ given the 10 other blacks is

P(R|BisBis. .. Biyo) = P(R;B;_1B;_2...B;i_10) _ P(R;))P(B;_1)P(B;_3) ... P(B;_10)
P(B;_1Bi—2...Bji_10) P(B;_1)P(B;_2) ... P(B;i_10)

= P<Ri)7

showing that there has been no change in his chance. It is interesting to note that even if
one believed in this strategy very strongly (which we argue above is not a sound idea) the
strategy itself would be onerous to implement since the event of 10 blacks in a row would
not happen very frequently, giving rise to long waiting times between bets.

Problem 14 (the odd man out)

On each coin toss the player A will be the odd man if he gets heads while the others get tails
or he gets tails while the others get heads. Each of these events happens with probability

pi(1—p2)(1 —p3) and (1 —p1)paps, (27)

respectively. The game continues if all players get heads or all players get tails. Each of
these events happen with probability

pipeps and (1 —pi)(1 —p2)(1 —p3), (28)

respectively. The game stops with A not the odd man out with probability one minus the
sum of the four probabilities above. Let E be the event A is the eventual odd man out and
the probability we want to compute. Then we can compute P(FE) by conditioning on the
result of the first set of coin tosses. Let E; be the event that A is the odd man out on one
coin toss and O; the event that one of the players B or C' is the odd man out on one coin
toss. We then have

P(E) = P(E|Ey)P(E1) + P(E|O1)P(O1) + P(E|(E1 U O1)°)P((E1 U O1)°)
= P(E,) + P(E)P((E; U O,)"). (29)



Where we have used the facts that
P(E|E,) =1, P(E|0;)=0, and P(E|(E;UO))°) =P(E),

since in the last case no one was the odd man out and the game effectively starts over. From
Equation 29 we can solve for P(E). We find

_ P(E)
C1-P(ELUOy)e)"

P(E)

We can evaluate P(E)) by summing the two terms in Equation 27 and we can evaluate
1 — P((Ey UOy)°) by recognizing that this is the probability no one is the odd man out on
the first toss and then use Equation 28. Thus we get

~ pi(1=p2)(1 = p3) + (1 — p1)paps
PO = T s + T o) =)L — )]

Problem 15 (the second trial is larger)

Let N and M be the outcome of the first and second experiment respectively. We want
P{M > N}. We can do this by conditioning on the outcome of M. We have

P{M>N}:zn:P{M>N:i|N:i}P{N:i}

=1

N n n n
:z(z )z S v
i=1 \j=i+1 i=1 j=i+1

As another way to solve this problem let E' be the event that the first experiment is smaller
than the second, let F' the event that the two experiments have the same value and let
G be the event that the first experiment is larger than the second. Then by symmetry
P(FE) = P(G) and we have

1 = P(E) + P(F) + P(G) = 2P(E) + P(F).

Now we can explicitly evaluate P(F) since P(F) = >""  p?. Thus

These two expressions can be shown to be equal by squaring the relationship > p; = 1.

Problem 16 (more heads)

Let A be the event A gets more heads than B after each has flipped n coins. Let B be the
event A gets fewer heads than B after each has flipped n coins. Let C be the event A and



B get the same number of heads after each has flipped n coins. Let E be the event A gets
more total heads than B after his n + 1st flip. The following the hint we have

P(E) = P(E|A)P(A) + P(E|B)P(B) + P(E|C)P(C)

_ 1P(A) + 0p(B) + %P(C)
_ P(A)+ %P(C) |

But on the nth flip we have P(A)+ P(B)+ P(C) = 1, and by symmetry P(A) = P(B) thus
2P(A)+ P(C)=1 so P(C)=1-2P(A4).
When we put this into the above expression for P(E) we find
1

P(E) = P(A) + 5(1 - 2P(A)) = % .

Problem 17 (independence with FE, F UG, FG)

Part (a): This statement is False. Consider the following counter example. A die is rolled
and let the events E, F', and G be defined as the following outcomes from this roll £ = {1,6},
F =1{1,2,3}, and G = {1,4,5}. These base events and their derivatives have the following
probabilities

P(EF) = é, P(E|F) =

P(EG) = é P(E|G) = % — P(E).

= P(E

~—

Note that since P(E'F) = P(E)P(F) we have that £ and F are independent. In the same
way F and G are independent. Now consider the events E(F UG) and F'UG. We have

P(FUG) = g and P(E(FUG)) = %

Since P(E(FUG)) = ¢ # P(E)P(FUG) = % - 2 = & we have that E and F UG are not
independent.

Part (b): This is true. Since £ and F' are independent, P(EF) = P(E)P(F') and since E
and G are independent we have P(EG) = P(E)P(G). Now consider

P(E(FUG)) = P(EF UEG) = P(EF) + P(EG) — P(EFEG) = P(EF) + P(EG) — P(EFG)
— P(E)P(F)+ P(E)P(G),

using independence and the fact that since F'G = () we have EFG = (). In the same way
since FG = () we have P(FUG) = P(F) + P(G). Thus

P(E)P(FUG) = P(E)P(F) + P(E)P(G).



Since this is the same expression as P(E(FUG)) we have that P(E(FUG)) = P(E)P(FUG)
or the pair £ and F' UG are independent.

Part (c): Thisis true. Since E and F'G are independent, we have P(E(FG)) = P(E)P(FG).
Since F' and G are independent we have P(F'G) = P(F)P(G). Then

P(G(EF))=P(E(FG))=P(E)P(FG)= P(E)P(F)P(G).
Since E and F are independent we have P(EF) = P(E)P(F') and thus
P(G)P(EF)= P(G)P(E)P(F).

Since these are both the same expressions we have shown that, P(G(EF)) = P(G)P(EF),
and the pair G and F'F are independent.

Problem 18 () and independence)

Part (a): This is always false. The reason is that if AB = (), then P(AB) = P(0)) = 0,
but we are told that P(A) > 0 and P(B) > 0 thus the product the the two probabilities is
nonnegative P(A)P(B) > 0. Thus it is not possible for P(AB) = P(A)P(B) and A and B
are not independent.

Part (b): This is always false. The reason is that if we assume A and B are independent,
then P(AB) = P(A)P(B). Since we assume that P(A) > 0 and P(B) > 0 we must
haveP(A)P(B) > 0 and thus P(AB) # 0, which would be required if A and B were mutually
exclusive.

Part (c): This is always false. If we assume P(A) = P(B) = 0.6 and assume that A and B
could be mutually exclusive we would then conclude

P(AUB) = P(A)+ P(B) — P(AB) =06+ 0.6 —0=1.2.

But we can’t have the probability of the event AU B greater than 1. Thus A and B cannot
be mutually exclusive.

Part (d): This can possibly be true. Let an urn have 6 red balls and 4 white balls and draw
sequentially twice with replacement a ball. Let A and B be the event that we draw a red
ball. Then P(A) = P(B) = 0.6 and these two events are independent (since we are drawing
with replacement).

Problem 19 (ranking trials)

Let H be the event the coin toss is heads. Let E; be the event the result of the i¢th trial is
success. The probabilities of each event in the order they are listed are



« P(H)=5=05

e P(E,EyE3) = P(E))P(E,)P(Fs) = (0.8)% = 0.512, when P(E;) = 0.8.
o P(N_,E;) =TI, P(E;) = (0.9)" = 0.4789269, when P(E;) = 0.9.

Problem 20 (defective radios)

To start this problem we define several events, let A be the event the that the radios were
produced at factory A, B be the event they were produced at factory B and let D; be

the event the i¢th radio is defective. Then from the problem statement we are told that

1
P(A) = P(B) = 3 P(D;]A) = 0.05, and P(D;|B) = 0.01. We observe that event Dy and

want to calculate P(D1|Ds). To compute this probability we will condition on whether or
not the two radios came from factory A or B. We have

P(Ds|D1) = P(Do| Dy, A)P(A|Dy) + P(Ds| Dy, B)P(B|D:)
= P(D2|A)P(A|Dy) + P(D,|B)P(B|Dy),

where we have assumed D; and D, are conditionally independent given A or B. Now to
evaluate P(A|D;) and P(B|D;) we will use Bayes’ rule. For example for either D; or Dy we
have

D[A)P(A) P(D[A)P(A)
P(D)  P(D|A)P(A)+ P(D|B)P(B)

Using the numbers given for this problem we have

pap) = 2

B 0.05(0.5)
)= 0.05(0.5) 4+ 0.01(0.5)
B 0.01(0.5)
~0.05(0.5) 4+ 0.01(0.5)

= 0.833

P(A|D

= 0.166.

P(B|D)

Thus we find
P(Dy|D;) = 0.05(0.833) + 0.01(0.166) = 0.0433 .

Problem 21 (P(A|B) =1 means P(B¢|A°) =1)

We are told that P(A|B) = 1, thus using the definition of conditional probability we have

P]g?;;) = 1 or P(A,B) = P(B). The event AB is always a subset of the event B thus
P(AB) < P(B) if AB # B. Thus AB = B and B C A. Complementing this relationship
gives B¢ D A¢ or that P(BY|A°) = 1 since if A° occurs then B must have also occurred as

Ac C BC.




Problem 22 (i red balls)

For this problem let FE(i,n) be the event there are exactly i red balls in the urn after n stages
and let R, be the event a red ball is selected at stage n to generate the configuration of balls
in the next stage, where we take n > 0. Then we want to show

1
P<E(i’n)):n+1 for 1<i<n+1. (30)

At stage n = 0 the urn initially contains 1 red and 1 blue ball

Thus we have the needed initial condition for the induction hypothesis. Now let n > 0 and
assume that Equation 30 holds up to some stage n and we want to show that it then also
holds on stage n + 1.

To evaluate P(E(i,n + 1)) we consider how we could get i red balls on the n + 1st stage.
There are two ways this could happen, either we had ¢ red balls during stage n and we drew
a blue ball, or we had i — 1 red balls during stage n and we drew a red ball. Since initially
there are 2 balls in the urn and one ball is added to the urn at each stage. Thus after stage
n, there are n + 2 balls in the urn. Thus on stage n the probability we draw a red or blue
ball is given by

1 —1
n -+ 2
1 —1 n+2—1

P(R¢ =1—PR,—1)=1-— =
(Rn71> (Rn 1) 7’L+2 n+2

P(Rn> =

Thus we have

P(E(i,n+1)) = P(E(i —1,n))P(Ry) + P(E(i,n)) P(Ry°)

Pt - 1) (S5 ) + P (2
:n+1( +2 )+n+1<nii;>

n+1
(n+1)(n+2) n+2

where we have used the induction hypothesis to conclude P(E(i—1,n)) = P(E(i,n)) = 5.

Since we have shown that Equation 30 is true at stage n+ 1 by induction it is true for all n.

Problem 25 (a conditional inequality)

Now following the hint we have

P(E|EUF) = P(E|EUF, F)P(F) + P(E|EU F,~F)P(~=F).



But P(E|EUF,F)= P(E|F),since EUF D F,and P(E|FUF,~F)= P(E|EN-F) =1,
so the above becomes

P(E|EUF) = P(E|F)P(F) + (1 — P(F)).
Dividing by P(FE|F') we have

P(EJEUF) 1— P(F)
P(E|F) (F) + P(E|F)

Since P(E|F) <1 we have that %‘(g > 1 — P(F) and the above then becomes

P(E|EUF) B
—pEE > P(F)+(1—P(F) =1

giving the desired result of P(E|E U F) > P(E|F). In words this says that the probability
that F occurs given E or F' occurs must be larger than if we just know that only F' occurs.



Balls | (W,W) | (W,B) | (W,0) | (B,B) | (B,0) | (0,0)
X 2 +1 1 4 2 0

Table 16: Possible values for our winnings X when two colored balls are selected from the
urn in Problem 1.

Chapter 4 (Random Variables)

Chapter 4: Problems
Problem 1 (winning by drawing balls from an urn)

The possibilities of the various X’s we can obtain are given in Table 16. We find that the
probabilities of the various X values are given by

P{X =—2} =

(1)
PR=-1) = 74y ~a
g
2

P{X =0} = ( ):1

M 32
124) 91

P{X=3} =0
4
P{X =4} <2) 0

P{X =1} =




1121314516
111123 |4|5]|6
2121416 |8 [10]12
3131619 (121518
4148 |12 |116| 20|24
515 |10(15]20 2530
6(6|12|18|24 |30 36

Table 17: The possible values for the product of two dice when two dice are rolled.

Problem 2 (the product of two dice)

We begin by constructing the sample space of possible outcomes. These numbers are com-
puted in table 17, where the row corresponds to the first die and the column corresponds to
the second die. In each square we have placed the product of the two dice. Each pair has
probability of 1/36, so by enumeration we find that

PIX=1} = o, P{X=2)=_
P{X =3} — % P{X:4}:%
P{X =5} — % P{X:6}:%
P{X =8} — % P{X:g}:%
P{X =10} — % P{X:m}:gi‘6
P{X =15} — % P{X:16}:3—16
P{X =18} — % P{X:20}23—26
P{X =24} — % P{X:25}:3—16
P{X =30} — % P{X:36}:3—16,

with any other integer having zero probability.

Problem 4 (ranking five men and five women)

Note: In contrast to the explicitly stated instructions provided by the problem where X =1
would correspond to the event that the highest ranked woman is ranked first (best), I choose
to solve this problem with the backwards convention that the best ranking corresponds to
X = 10, effectively the reverse of the standard convention. I'm sorry if this causes any
confusion.



As the variable X represents the ranking of the the highest female when we have five total
females and using the backwards ranking convention discussed above, the lowest the highest
ranking can be is five, so P{X =i} =01if 1 <i <4. Now P{X = 5} is proportional to the
number of ways to get five women first in a line

GhHey 11
100 7-62  252°

P{X =5} =

Since if the first five positions are taken up by women and the last five positions are taken
up by men we have 5! orderings of the women and 5! orderings of the men. Giving 5! - 5!
possible arrangements.

We now want to evaluate P{X = 6}. To do this we must place a women in the sixth place
which can be done in five possible ways (from among the five women). We then must place
four more women and one man in the positions 1,2, 3,4 and 5. We can pick the man in five
ways (from among all possible men) and his position in another five ways. We then have 4!
orderings of the remaining four women and 4! orderings of the remaining four men. Thus
our probability is then sl -

P{X_6}_—10! =555

Now we need to evaluate P{X = 7} which has a numerator consisting of the following

product of terms.
(1) () () o

The first term ( i) ), is the ways to pick the women in the seventh spot. The term g
is the number of ways to pick the two men that will go to the left of this woman. The term

g , is the number
of ways we can select the specific spots these two men go into. The term 4! is the ways to
pick the orderings of the remaining women. Finally the 3!, represents the number of ways
to pick the ordering of the three remaining men. We then need to divide the product by 10!

to convert this into a probability which gives

2! represents all possible permutations of these two men. The term

5
PIX=T}=¢.

We now need to evaluate P{X = 8}. To do this we reason as follows. We have ( i) )

4 spots to the left of this

women to pick as the spots where the four remaining women will be placed. Then 4! different
placements of the women in these spots. Once all the women are placed we have 7 — 4 = 3
slots to place three men who will be to the left of the initial women at position eight. The

ways to pick the women to place in the eighth spot. Then ( 7

men to go in these spots can be picked in ( 0 ) ways and their ordering selected in 3!.

3



Finally, we have 2! arrangements of the remaining two men, giving a total count of the
number of instances where X = 8 of

(3) ()0 (3) w0

which gives a probability
5
P{X =8} =—.
{ =56

To evaluate P{X = 9} we have < >

1 ) ways to pick the women at position nine. Then

( i ) ways to pick the remaining slots to the left of this women to place the remaining
other women into, and 4! ways to rearrange them. We then have 8 — 4 = 4 slots for men to

go into and ways to pick four men to fill these spots and 4! ways to rearrange them.

5
4
So the number of instances when X =9 is given by

(5)-(3) - () - rommn

which gives a probability of
5
P{X =9} =—.
{ b= 15

Finally, to evaluate P{X = 10} we have ( ? ) ways to pick the women, ( Z ) ways to

pick spots for the four remaining women and 4! ways to rearrange them. With the women
placed, we have five slots remaining for the men and 5! ways of arraignment them. This

() (D) we.

1
P{X =10} = 3"
One can further check that if we add all of these probabilities up we obtain

i_ki_i_i_'_i_'_i_'_l—l
252 252 &4 36 18 2

Giving a probability of

as we should.

We now present a simpler method that uses combinatorial counting to evaluate these prob-
abilities. As before we have P{X =i} =0 for 1 <i < 4. Lets now assume 5 < i < 10 and
we can compute P{X = i} in the following way. We first select one of the five women to
occupy the leading position ¢. This can be done in 5 ways. Next we have a total of ¢+ — 1
positions behind the leading woman occupying position ¢ in which we can to place the four

remaining women. We can select the spots in to place the women in ( 4 ) ways and



their specific ordering in 4! ways. Next we can place the men in the remaining five spots in
5! ways. Using the multiplication principle we conclude that the probability for X = ¢ is
thus given by

i—1

L) e
10! ’

P{X:i}:5<

1—1

Since the product of ( 4

) and 4! simplifies as

() o=

the expression for P{X = i} above simplifies to

5 (i —1)!
P{X =3} = for 5<14<10.
{ ! 10-9-8-7-6<(i—5)! -
Evaluating the above for each value of ¢+ duplicated the results from above. One thing to
notice about the above formula is that the location of the men in this problem statement
5( L=

becomes irrelevant. This can be seen if we write the final expression above as lgg;f;_g. In
that expression the denominator of 10 -9 -8 -7 - 6 represents the number of ways one can
place five women in ten spots, while the numerator in the above expression

() = ()

for 5 < i < 10 represents the number of ways to place five women where the top woman is in
the i-th spot. See the Matlab/Octave file chap_4_prob_4.m for the fractional simplifications
needed in this problem.

Problem 5 (the difference between heads and tails)

Define X = nyg — ny with ny the number of heads and ny the number of tails. Then if
our sequence of n flips results in all heads (n of them) with no tails we have X = n. If we
have n — 1 heads (and thus one tail) the variable X is given by X =n—-1—-—1=n — 2.
Continuing, if we have n — 2 heads and therefore two tails our variable X then becomes,

X =n—-2-2=n-—4. In general, we see by induction that
Xe{nn-2n—-4,---,4—n,2—n,—n},

or as a formula X = n — 2¢ with ¢ taken from 0,1,2,--- ,n. This result can be easily be
derived algebraically by recognizing the constrain that n = ng + ny, which implies when we
solve for ny that ng = n — np, so that

X = ng—nr=m-—nr)—nr

n—2nr,

where 0 < np < n.



Problem 6 (the probabilities of heads minus tails)

From Problem 5 we see that the probability that X takes on a specific value is directly related
to the probability of obtaining some number ny of tails. The probability of obtaining ny tails
in n flips is a binomial random variable with parameters (n,p = 1/2) and thus probability

( : ) p"T(1 — p)"~"T. Thus for a fair coin (where p = 1/2) we have
T

P{X =n} = P{nT:o}:@:i

on on
P{X=n-2} = P{nT1}<21n>;
P{X=n—4} = Plng—2}— <2%) :”(;‘n;l),

etc. So in general we have

P{X:n—Qi}:P{nT:i}:Qin<7Z).

So if n = 3 we have

P{X =3} = %:%

Poc=1 = 5 (1) -3
Poc=-1 = 5(3) -3
Pec=-9 = 5 (5) =3

Problem 7 (the functions of two dice)

In table 18 we construct a table of all possible outcomes associated with the two dice rolls.
In that table the row corresponds to the first die and the column corresponds to the second
die. Then for each part of the problem we find that

Part (a): X €{1,2,3,4,5,6}.

Part (b): X € {1,2,3,4,5,6}.

Part (c): X € {2,3,4,5,6,7,8,9,10, 11, 12}.

Part (d): X € {—5,—4,-3,-2,-1,0,1,2,3,4,5}.



1 2 3 4 5 6
T (1,1,2,0) | (2.1,3-1) | 3.1,42) | (4,1,5,3) | (5,1,6-4) | (6,1,7,-5)
21 (2,1,31) | (2,24,0) | (3.2.5,-1) | (4,2,6/2) | (5,2,7-3) | (6,2,3-4)
31 (3142 | 3251) | (3:3,6,0) | (4,3.7-1) | (53,8-2) | (6,3,9,-3)
11 (4153) ] (4262) | (43,7.1) | (4,480) | (5,4,9-1) | (6,4,10,-2)
51 (5.1,64) | (5.2,7.3) | 5:3.82) | (5,49.1) | (5,5,10,0) | (6,5,11,-1)
6] (6,1,7,5) | (6,2.84) | (6,3,9,3) | (6,4,10,2) | (6,5,11,1) | (6,6,12,0)

Table 18: The possible values for the maximum, minimum, sum, and first minus second die
observed when two dice are rolled.

Problem 8 (probabilities on dice)

The solution to this problem involves counting up the number of times that X equals the
given value and then dividing by 62 = 36. For each part we have the following

Part (a): From table 18, for this part we find that

1 1 5

PIX=1 = —, PiIX=2\=_— PIX=31=—

{ b= g A b= P Y=g
P{X=4} = . P{X=5}=1 P{X=6}=~0
367 S — T 36

Part (b): From table 18, for this part we find that

11 1 7

P{X=1} = — P{IX=9\=__  pPIX=31=__

5 7 1

P{IX=4 = —,  PIX=5'=—_ P{X=6=—

Part (c): From table 18, for this part we find that

1 1 1
P{X=2) = —, P{X=3l=—, P{X=4)=_—
{(X=2} = o, P{X=3}=o, P{X=4}=_,

1 ) 1
P{X:5}:§, P{X:6}:_6’ P{X:7}:6’

5 1 1
P{X = = —, P X=9}=—-, P X=10}=—
{(X=8} = =, P{X=0}=:, P{X=10}=,

1 1
P{X =11} = — P{X=12}=—.

{ T } =5
Part (d): From table 18, for this part we find that
1 1 1
PIX=-5 = — PIX=-4=— PIX=-31=°=
(X=-5) = o, P(X=-t}=, P{X=-3}=g.
1 D 1
P{X=-2} = =, P{X=-1l=—. P{X=0}==
(X=-2 = 5, PIX=-1}=g, PX=0}—¢,

3 1 1
P{X=1} = —, P{X=2==-, P{X=31=—
(X=1}) = &, P(X=2}=5, P(X=3}-1;.

1 1
P{X=4} = —, P{X=5}=—.



Problem 9 (sampling balls from an urn with replacement)

For this problem balls selected with replacement from an urn and we define the random
variable X as X = max(x1, 29, x3) where x1, x5, and x3 are the numbers on the balls from
each three draws. We know that

1
P{X =1}= 505
Now P{X = 2} can be computed as follows. To count the number of sets of three draws
that contain at least one two and so the max will be 2 (one such set is (1,1, 2)) we consider
all sets of three we could build from the components 1 and 2. Then for each slot we have
two choices so we have 2 -2 -2 = 23 possible choices. But one of these (the one selected by
assembling an ordered set of three elements from only the element one) so the number of
sets with a two as the largest element is 2% — 13 = 23 — 1 = 7. To compute

P{X =3}

we consider all ordered sets we can construct from the elements 1, 2,3 since we have three
choices for the first spot, three for the second spot, and three for the third we have 3% = 27.
The number of sets that have a three in them are this number minus the number of sets that
have only two’s and one’s in them. Which is given by 23 thus we have 3% — 23 = 27 —8 = 19.
The general pattern then is

i3 —(i—1)3
P{X=i}=—"7/_—"" 31
As a more general way to derive the result above consider that with replacement the sample
space for three draws is {1,2,---,20}3. Then each possible draw of three numbers has the

same probability ﬁ. If we let H; denote the event that the highest numbered ball drawn
(from the three) has a value of i then the event H; can be broken down into several mutually
independent events. The first is the draw (7,4,7) where all three balls show the number .
This can happen in only one way. The second type of draw under which event H; can be
said to have occurred are draws where there are two balls that have the highest number ¢
and the third draw has a lower number. An example draw like this would be (7,7, X), with

X < 1. This can happen in < :1)) ) = 3 ways and each draw has a probability of

() () (%)

of happening. The third type of draw we can get and have event H; is one of the type
(1, X,Y) where the two numbers X and Y are such that X < i and Y <. This draw has a
probability of happening given by

() () (%)

and there are ( 3 ) = 3 ways that draws like this can happen. Thus to compute P{X = i}

1
we sum the three results above to get
1 3i—1) 3@ —-1)?%* 32-3i+1

W=it=om+—5p 3 203




By expanding the numerator of Equation 31 we can show that these two expressions are
equivalent. An much simpler method to get Equation 31 can be obtained by using the
“trichotomy” property by noting that

P{X<i}=P{X=i}+P{X <i}=P{X =i} +P{X <i—1},

P{X=i}=P{X <i}—P{X<i—1}= (2—0)3— <i2_01)3.

Using the above to calculate P{X > 17} or the probability that we win the bet we find

173 — 163+ 18 — 17 +19% — 183 + 203 — 193 20° — 16° 61

203 208 125
A much simpler method of solving this problem is simply to note that
P{winning} = P{X > 17} =1 - P{X <17} = 1 — (16/20)?,

the same result as earlier.

Problem 10 (if we win i dollars)

For this problem we desire to compute the conditional probability we win ¢ dollars given
we win something. Let E be the event that we win something and we want to evaluate
P{X = i|FE} using Bayes’ rule we find that

P{E|X = i}P{X =i}

P{X =i|E} = (5]

Now P{E} = 7, ,3 P{E|X =i} P{X = i} for these are the i that we make a profit on
and therefore have P{FE|X = i} # 0 (the other i’s all have P{E|X =i} = 0). For these i’s
we have that

P{E|X =i} =1,
so we get for P{FE} given by

39 15 1 1
PE}="Z1y 4 — ==,
=165 T 165 T 165 3

So that we have P{X =i|E} =0, when ¢ =0, —1,—2, —3, and that

©

P{x=1} &

P{X =2}
3
— L
P{X =3|E} = PAX =3} 15 0.01818.

P{E} 5



Problem 11 (the Riemann hypothesis)

Part (a): Note that there are L%J = 333 multiples of three in the set {1,2,3,.,10%}. The
multiples are specifically

3-1,3-2,---,3-333.

Note that the last element equals 999. Since we are given that any number N is equally
likely to to be chosen from the 1000 numbers we see that

333
P(N is a multiple of 3) = 15
In the same way we would compute

. . &) 200

P(N Itiple of = 5 -

(N is a multiple of 5) 103 e

. . 1] _ 142

P(N is a multiple of 7) = 5~ 108

. . %] 66

P(N is a multiple of 15) = 08— 10°

il _ 9
P(N is a multiple of 105) = 110053 =15

Note that the expression used above “N is a multiple of the number r” is the same statement
as “N is divisible by r”. In each of the above cases we see that as k gets larger and larger
we expect

NS 1|10k 1
P(N is divisible by r) = khrn ol = (32)
—00 r r

Part (b): From Equation 32 we have that N is not divisible by r with probability

1 -1
P(N is not divisible by r) =1 — — = 4 .
r r

From the background given in this problem we want to evaluate P{u(N) = 0} or equivalently
P{N is not divisible by any P? with P a prime} .

Lets enumerate the primes from smallest to largest Py, Py, -+ where P, =2, P, =3, P3 =5
etc. For two distinct primes P; and P; let E; and E; be the events that IV is divisible by PZ-2

and P? respectively. The event EY is the event that N is not disable by P?, P(E;) = 2s,
1

2_
and P(Ef) =1 — P%Q = P},f with equivalent expressions for Ef and P(Ej). We then want
to evaluate the event that N is not divisible by any prime squared or in terms of the events
defined

P{u(N) =0} = P{ETE;E;-- - }.

Lets now consider the independent events E; and E;. We want to show that Ei and EY
are independent so that the above product event can be evaluated by taking the product of
the individual events. Consider the divisibility of two distinct primes (squared) P? and P7.



Then the total sample space of probability events is the union of the disjoint sets F; U E
and (E; U E;)°. Thus

1= P(E;UE;)+ P((E; U E;)°) = P(E;UE;) + P(Ef N EY).
Thus solving for P(Ef N E¥) and using what we know for P(E;) we have

P(EiNE;) = P(E{E;) =1— P(E;UE;) =1~ (P(E;) + P(E;) — P(EiE;))

1 1 1 1 1
“lemmptep e e
7 T ] %

? J

— P(E)P(EY) .

This last result shows that Ef and EY are independent. Generalizing this to all of the terms
in the above expression for P{u(N) = 0} we find that

P{u(N) =0} = P{ETESE; - - -} = P{ET} P{E5} P{Eg} - --

(-2)-3)0-8)

= 1 T 1-P? 6
— (1 — _) — H =5~ 0.6079271 .
i=1

The expression we wanted to show.

Player Opponent Random Variable

Guesses | Shows | Guesses | Shows | Amount Won: X
1 1 1 1 0
1 1 1 2 -3
1 1 2 1 2
1 1 2 2 0
1 2 1 1 3
1 2 1 2 0
1 2 2 1 0
1 2 2 2 —4
2 1 1 1 —2
2 1 1 2 0
2 1 2 1 0
2 1 2 2 3
2 2 1 1 0
2 2 1 2 4
2 2 2 1 -3
2 2 2 2 0

Table 19: Two-Finger Morra Outcomes



Problem 12 (two-finger Morra)

Part (a): All possible outcomes for a round of play of two-finger Morra are shown in
Table 19. Under the given assumptions, each row of the table is equally likely and can
therefore be assigned a probability of 1—16. Using that table the associated probabilities for
the possible values of X are given by

P{X:O}:%:%
P{X =2} = P{X = -2} =
P{X:3}:P{X:—3}:12_6:%

P{X:4}:P{X:—4}:11—6.

Part (b): In this case the strategy corresponds to using only rows 1, 4, 13, and 16 of Table
19. We see that either both players guess correctly or both players guess incorrectly on every
play. Thus the only output is X = 0 and we have P{X =0} = 1.

Problem 13 (selling encyclopedias)

There are 9 possible outcomes, as summarized in Table 20. Summing all possible ways to
get the various values of X we find

P{X =0} = .28
P{X =500} = .21 + .06 = .27
P{X = 1000} = .21 4 .045 + .06 = .315
P{X = 1500} = .045 + .045 = .09
P{X = 2000} = .045.

Sale from Customer 1 | Sales from Customer 2 | X Probability

0 0 0 | (I—23)(1—.6)=.28

0 500 500 | (1—.3)(.6)(.5) = .21

0 1000 1000 | (1 —.3)(.6)(.5) = .21
500 0 500 | (.3)(.5)(1 —.6) = .06
500 500 1000 | (.3)(.5)(.6)(.5) = .045
500 1000 1500 | (.3)(.5)(.6)(.5) = .045
1000 0 1000 | (.3)(.5)(1 —.6) = .06
1000 500 1500 | (.3)(.5)(.6)(.5) = .045
1000 1000 2000 | (.3)(.5)(.6)(.5) = .045

Table 20: Encyclopedia Sales



Problem 14 (getting the highest number)

To begin we note that there are 5! equally likely possible possible orderings of the numbers
1 — 5 that could be dealt to the five players. Now player 1 will win 4 times if he has the
highest of the five numbers. Thus the first number must be a 5 followed by any of the 4!
possible orderings of the other numbers. This gives a probability
1-4! 1
P{X =4} = T
Next player 1 will win 3 times if his number exceeds the numbers of players 2, 3, and 4, but
is less than the number of player 5. In other words, player 1 must have the second highest
number and player 5 the highest. This means that player 5 must have been given the number
5 and player 1 must have been given the number 4 and the other 3 numbers can be in any
order among the remaining players. This gives a probability of
1-1-3! 1
5020
For player 1 to win twice he must have a number greater than the numbers of players 2 and
3 but less than that of player 4; i.e., of the first four players, player four has the highest
number and player 1 has the second highest. We select the four numbers to assign to the
first four player in (Z) ways. This leaves a single number for player 5. We then select the
largest number from this group of four, for player four (in one way), and then select the
second largest number (in one way) for the first player. This gives two remaining numbers
which can be ordered in two ways. This gives a probability of
(-1-1-21-1 1
P{X =2} = = =1z
Player 1 wins exactly once if his number is higher than that of player 2 and lower than that
of player 3. Following the logic when we win twice we select the three numbers for players
1—3in (g) ways. This gives two numbers for the players 4 and 5 which can be ordered in 2
ways. From the initial set of three, we assign the largest of this set to player 3 and the next
largest to player 1. The last number goes to player 2. Taken together this gives a probability
of

P{X =3} =

(j)-1-1-1-20 1

51 6
Finally, player 1 never wins if his number is less than that of player 2. The same logic as
above gives for this probability the following

5).1-1-31 1

P{X=1}=

Problem 15 (the NBA draft pick)

Notice first that once a ball belonging to a team has been drawn, any other balls belonging
to that team are subsequently ignored, so we may treat the problem as if all balls belonging
to a team are removed from the urn once any ball belonging to that team is drawn. Let us
adopt the following terminology in analyzing the problem:



F; = “First pick goes to team with i-th worst record”
“Second pick goes to team with ¢-th worst record”
T; = “Third pick goes to team with i-th worst record”

%!
Il

In the above notation we have 1 < ¢ < 11. Note that ¢ = 1 is the worst team and has 11
balls in the urn initially, + = 2 is the second worst team and has 10 balls in the urn initially,
etc. In general, the ith worst team has 12 — ¢ balls in the urn until it is selected. With this
shorthand, much of this problem can be solved by conditioning on what happens “first” i.e.
that the event F; comes before the event S; and both come before T;.
11
P{X =1} = P{F}= 66— 0.1667 .
P{X =2} = P{5}
= P{FS1V F35 V-V 5}
= P{R}P{S | 2} + P{F} P{S | Fs} + -+ P{Fu} P{S1 | Fui}
10 11 9 11 1 11

66 66-10 166 66—9 766 661

B i 12— k 11
B 66 66 — (12 —k)
k=2

11
12—k 11
= . = 0.15563.
; 66 54 + k

P{X=3 = P{T}}

1 1n [ n
= Y _P{Si} =) | Y P{FST}
k=2 k=2 \J

ik
|4 66 66— (12—j) 66— (12—j)— (12— k)
#k
12—7 12—k 11
_ ZZ 9 AT st L
e +j 4245+
J#k

3
P{X =4} = 1-) P{X =i}=053423
i=1
P{X =i} =0, i¢{1,23,4}
Note that P {X =i} = 0 for i > 5 since if it is not drawn in the first 3 draws it will be given

the fourth draft pick according to the rules. These sums are computed in the MATLARB file
chap_4_prob_15.m.



Problem 16 (more draft picks)

Following the notation introduced in the previous problem, we have

Part (a):
12 —1

P{Yi=i} = P{F} = —

for 1<i<11.

Part (b):

11

P{Y,=i}=P{Si}= > P{FS}

J=Lj#
_ i 12—j( 12— )_ i 12—]’(12—2’)
j=1;j#i 66 66 — (12 — j) Plewd¥ 66 54 + 3

Part (c):

P{Yy =i} = P{T}}

= Y P{ST}= > < > P{FijTi}>

j=Lij#i J=Lij#i \k=Tik#i,j
B i ( i 12—k 12— 12— )
A\ 66 66— (12— k) 66— (12— ) — (12— k)

Problem 17 (probabilities from the distribution function)

Part (a): We find that

111
PAX=1} = PX<1}-P{X<l}=5—;=1
/1 2-1\ 1
P{X=2} = PIX<2}-P{X<2}=——(c+) =2
(x=2) = Px<y-Px <D= (3+ 2] =3
11
P{X =3} = P{X<3}-P{X<3}=1-—=—.
12712
Part (b): We find that
1 1
Pli<x<3 — mpPx<>- L px<h
2 2 n—00 2 2




Problem 18 (the probabilities mass from the number of heads)

The event Hy, that in n flips of a coin we get k heads is given by a binomial random variable
and so we have

Pu) = )ik

When n = 4 and p = % as for this problem we have P{H,} = (i) (

: )4. Thus

P{X =-2} = P{Hk—O}—(1)4

P{X:—l}:P{szl}:éL( )
P{X =0}=P{H,=2}=6 1)4
)

4

(
P{X:l}:P{Hk:?)}:zl(
1

2
1
2
)

P{X:2}:P{Hk:4}:(

are the values of the probability mass function.

Problem 19 (probabilities from the distribution function)

Since F'(b) = > ., p(z) from the given expression for F'(b) we see that

1
p(0) =3
p(3.5):1—1—90:1—10

Problem 20 (a winning roulette strategy)

This problem can more easily be worked by imagining a tree like structure representing the
possible outcomes and their probabilities. For example, from the problem in the text, if we



First Game | Second Game | Third Game | X | Probability
win N.A. N.A. +1 P
loss win win +1 P2q
loss win loss -1 Pq?
loss loss win -1 g
loss loss loss -3 A

Table 21: Playing “no loose” roulette

win on the first play (with probability p = %) we stop playing and have won +1. If we
loose on the first play we will play the game two more times. In these two games we can
win twice, win once and lose once or loose twice. Ignoring for the time begin the initial loss
these three outcomes occur with probabilities given by a binomial distribution with n = 3
and p = 1% or

P, 2pq, ¢

The reward (payoff) for each of the outcomes is given by

+2, 0, -2.

Since these second two games are only played if we loose the first game we must condition
them on the output from that event. Thus the total probabilities (and win amounts X') then
are given in Table 21 Using these we can answer the questions given.

Part (a): We find

9 10 /9\?
P{X = g=-—+—|-—=) =0.5917.
{X>0}=p+pYy 19+19<19) 0.5917

Part (b): No, there are two paths where we win but 3 where we loose. One of these paths
has a loss of —3 which is relatively large given the problem.

Part (c): We find
E[X] = 1p+ 1p*q — 1pg® — 1pg® — 3¢> = —0.108,

when we evaluate.

Problem 21 (selecting students or buses)

Part (a): The probability of selecting a student on a bus is proportional to the number of
students on that bus while the probability we select a given bus driver is simply 1/4, since
there is no weighting based on the number of students in each bus. Thus E[X] should be
larger than E[Y].



Part (b): We have that

4
40 33 25 50
EX] = ;xip(xi) =40 (m) +33 (@) +25 (m) + 50 (178) — 39.28.

E[Y] = gyzp(yi) = 40 G) +33 G) + 50 G) = 37.

So we see that F[X] > E[Y] as expected.

while

Problem 22 (winning games)

Warning: Due to time constraints this problem has not been checked as thoroughly as
others and may not be entirely complete. If anyone finds anything wrong with these please
let me know.

We will consider the two specific cases where ¢ = 2 and ¢ = 3 before the general case. When
i = 2 to evaluate the expected number of games played we want to evaluate P{N = n}
where N is the random variable determining the expected number of games played before a
win (by either team A or B). Then P{N = 1} = 0 since we need two wins for A or B to
win overall. Now P{N = 2} = p? + ¢, since from the four possible outcomes from the two
experiments (A, A), (A, B), (B, A), and (B, B) only two result in a win. The first (A, A)
occurs with probability p? and the last with probability ¢?. Since they are mutually exclusive
events we have the desired probability above. Continuing, we have that

P{N = 3} = 2pqp + 2qpq = 2p*q + 2¢°p,

since to have A win on three games (and not win on two) we must place the last of A’s wins
as the third win. Thus only two sequences give wins for A in three flips i.e. (A, B, A) and
(B, A, A). Each occurs with probability p*q. The second term in the above is equivalent but
with ¢ replaced with p.

The expression P{N = 4} is not a valid probability since one player A or B would have won
before four games. We can also check that we have a complete formulation by computing
the probability A or B wins after any number of flips i.e. consider

P+ +20%+2¢%p = pP+(1—p)+2p°(1—p)+2(1—p)°p
= P41+ +2° =2 +201—2p+pP)p=1.

Thus the expected number of games to play before one team wins is

E[N] =2(p" + ¢°) + 3(2p°q + 2¢°p) = 2+ 2p — 2p°



In the general case it appears that

P{N=i} = p'+¢

. 7 i 1 i
PIN=1+1} = (1)qp+ 1)pq

, i+1 c (i1 ;
PN =1+2} = ( 5 )q2p+< 5 )pzq

, i+2 i i+2 ;
P{N=i+3} = ( 5 )q3p+< 5 )p3q

S 21— 2 i1 21— 2 1
P{N:Z+(l—1)} _ ( .'l_]_)qz 1pz+(il_1 )pz 1ql'

In the case ¢+ = 3 the above procedure becomes

P{N=3} = p’+¢’

P{N =4} = 3qp° + 3p¢®

P{N =5} = 6¢*® +6p*¢*.
Checking that we have included every term we compute the sum of all of the above terms
to obtain

P’ + ¢+ 3qp° + 3pg’ + 6¢°p* + 6p’¢°
Which is simplified (to the required one) in the Mathematica file chap_4_prob_22.nb. To
compute the expectation we have
EIN] = 3(0" + ¢°) + 4(3ap° + 3pa*) + 5(6¢°p” + 6p*¢°) .

We take the derivative of this expression and set it equal to zero in the Mathematical file
chap_4_prob_22.nb.

Problem 23 (trading commodities)

Part (a): Let assume one buys z of the commodity at the start of the week, then in cash
one has C' = 1000 — 2z. Here we have x ounces of our commodity with 0 < x < 500. Then
at the end of the week our total value is given by

V =1000 —2x + Yz,

where Y is the random variable representing the cost per ounce of the commodity. We desire
to maximize E[V]. We have

2

E[V] = 1000 —2z+2 Y yip(y:)
i=1
1 1
= 1000 — 2z + x (1 (5) +4 <§))
= 1000+ =

2



Since this is an increasing linear function of x, to maximize our expected amount of money;,
we should buy as much as possible. Thus let = 500 i.e. buy all that one can.

Part (b): We desire to maximize the expected amount of the commodity that one posses.
Now by purchasing x at the beginning of the week, one is then left with 1000 — 2z cash to
buy more at the end of the week. The amount of the commodity A, that we have at the end

of the week is given by

1000 — 2x
A= S ——
x + v ,

where Y is the random variable denoting the cost per ounce of our commodity at the end of
the week. Then the expected value of A is then given by

BlA =x+§X¥@;ﬁQmw

i=1 !
_ oy (1000 =20 F1Y (1000 =22 (1
- 1 2 4 2
e
= 625 — —.
654

Which is linear and decreases with increasing x. Thus we should pick z = 0 i.e. buy none
of the commodities now and buy it all at the end of the week.

Problem 24

Part (a): Let Xp be the gain of B when playing the game. Then if A has written down

one we have
Blxe = p() + - p) () =2,

However if A has written down two, then our expectation becomes

E[Xp] =p <_T3) F(1—pp2=> _411p.

To derive the value of p that will maximize player B’s return, we incorporate the fact that
the profit Xp depends on what A does by conditioning on the possible choices. Thus we
have

ElXp] = ¢ g% .
=% A picks 2

{ =3 A picks 1

Plotting these two linear lines we have Figure 77 (left). From this graph we recognize that
we will guarantee the maximal possible expected return independent of what A does if we
select p such that
p—3 8-—1lp
4 4 7




which gives p = %. Thus the expected gain with this value of p is given by

m—3
4

23
, T2

-

p:1

0

Now consider the expected loss of player A under his randomized rule. To do so, let Y4 be
the random variable specifying the loss received by player A. Then if B always picks number
one we have

Bl =a-+ (-0 (5) =5 - Ja,

while if B always picks number two we have

Bil = () + - 002 = Fa-2.

Plotting these expected losses as function of ¢ we have Figure ?? (right). Then to find the
smallest expected loss for player A independent of what player B does we have to find ¢ such

that
3 7 11

S 2.
1 217 14

11
187

3 7 (11\ 23
4 4\18) 712’

which is the negative of the expected gain for player B.

When we solve for ¢ we find that ¢ =
expected loss is given by

which is the same as before. Now the optimal

Problem 25 (expected winnings with slots)

To compute the expected winnings when playing one game from a slot machine, we first
need to compute the probabilities for each of the winning combinations. To begin with we
note that we have a total of 20 possible three dial combinations. Now lets compute a count
of each dial combination that results in a payoff. We find

N(Bar,Bar,Bar) = 3
N(Bell,Bell,Bell) = 2.2-3=12
N(Bell,Bell,Bar) = 2-2-1=4
N(Plum, Plum, Plum) = 4-1-6=24
N (Orange, Orange, Orange) = 3-7-6 =126
N(Orange, Orange,Bar) = 3-7-1=21
N(Cherry, Cherry, Anything) = 7-7-20 =980
N(Cherry, No Cherry, Anything) = 7-(20—7) 20 = 1820.



So the number of non winning rolls is given by 20 — >~ Above = 20® — 2990 = 5101. Thus
the expected winnings are then given by

3 12 4 24
126 21 980
10 (2_03)+8(2_03)+2(2_03)

1820 5010
0 =] -1 = —0.09925 .
() -1 () = oo

Problem 26 (guess my number)

Part (a): If at stage n by asking the question “is it ¢”, one is able to eliminate one possible
choice from further consideration (assuming that we have not guessed the correct number)
before stage n. Thus let E,, be the event at stage n we guess the number correctly, assuming
we have not guessed it correctly in the n — 1 earlier stages. Then

1 1
P(E,) = = )
(En) 10-(n—1) 11—n
so we have that
1
P(E)) = —
(E1) 10
1
P(Ey) = 9
1
P(E3) = 3
P(Eyp) = 1.

The expected number of guesses to make using this method is then given by

1= () 2 m) ()

10
1\ 1 (10(10+1
_ n(_):_<w):5_5.
<"\10) ~ 10 2

Part (b): In this second case we will ask questions of the form: “is i less than the cur-
rent midpoint of the list”. For example, initially the number can be any of the numbers



Questions (in order
(<5)i(<3)(<2
(<5)i(<3)(<2
(<9)i(<3)(<2

Number of Questions
3

~— | — | — |

OO0 [ O| T =] W DN —

W W W W N wWw

—_
e}
—~

Table 22: The sequence of questions asked and the number for the situations where the
hidden number is somewhere between 1 and 10.

1,2,3,---,9,10 so one could ask the question “is ¢ less than five”. If the answer is yes,
then we repeat our search procedure on the list 1,2, 3,4. If the answer is no, we repeat our
search on the list 5,6,7,8,9,10. Thus we never know the identity of the hidden number
until O(ceiling(lg(10))) steps have been taken. Since lg(10) = 3.32 we require O(4) steps.
To determine the expected number of steps, lets enumerate the number of guesses each spe-
cific integer would require using the above method Note, that it might be better to ask the
question is 4 less than or equal to z). Then since any given number is equally likely to be
selected the expected number of question to be asked is given by

1

EN] = —

(T-3+2+8)=31.

Problem 27
The company desires to make 0.1 A of a profit. Assuming the cost charged to each customer
is C, the expected profit of the company then given by

C+p(—=A)+(1—-p)(0)=C—-pA.

This can be seen as the fixed cost received from the paying customers minus what is lost if
a claim must be paid out. For this to be 0.1A4 we should have ¢ — pA = 0.1A or solving for

C we have )
C = <p+1—0)A



Problem 28

We can explicitly calculate the number of defective items obtained in the sample of twenty.

wo0)
(%)

oG
(%)

oo 0,
(5)

P = (106)(?;):0.0035,
(%)

so the expected number of defective items is given by

3
3P3+2P2+1P1+0P0:0.6:5.

Problem 29 (a machine that breaks down)

Under the first strategy we would check the first possibility and if needed check the second
possibility. This has an expected cost of

Ci+ Ry,
if the first possibility is true (which happens with probability p) and

if the second possibility is true (which happens with probability 1 — p). Here I am explicitly
assuming that if the first check is a failure we must then check the second possibility (at a
cost () before repair (at a cost of Ry). Another assumption would be that if the first check
is a failure then we know that the second cause is the real one and we don’t have to check
for it. This results in a cost of '} + Ry rather than C + Cy + Ry. The first assumption
seems more consistent with the problem formulation and will be the one used. Thus under
the first strategy we have an expected cost of

p(Cl + Rl) + (1 —p)(Cl + CQ + Rz) s



so our expected cost becomes
Ci+pRi+(1—p)(Ca+ Ry) =C1+Co+ Ry +p(Ry — Cy — Rs).

Now under the second strategy we would first check the second possibility and if needed
check the first possibility. This first action has an expected cost of

Cy + Ry,
if the second possibility is true cause (this happens with probability 1 — p) and
Co+Cy+ Ry,

if the first possibility is true (which happens with probability p). This gives an expected
cost when using the second strategy of

(1 =p)(Co+ Ry) +p(Co+ Cy + Ry) = Oy + Ry +p(Cy + Ry — Ry).

The expected cost under strategy number one will be less than the expected cost under
strategy number if

Ci+Co+ Ry+p(Ry —Cy— Ry) < Cy+ Ry+p(Cy + Ry — Ry).

When we solve for p the above simplifies to

.G
P Ci+Cy

As the threshold value to use for the different strategies. This result has the intuitive
understanding in that if p is “significantly” large (meaning the break is more likely to be
caused by the first possibility) we should check the first possibility first. While if p is not
significantly large we should check the second possibility first.

Problem 30 (the St. Petersburg paradox)

The probability that the first tail appears on the nth flip means that the n — 1 heads must
first appear and then a tail. This gives a probability of

1 1 n—1 B 1 n
2)\2 S \2)
Then the expected value of our winnings is given by
S (1) 51
n=1 2 n=1

Part (a): If a person payed 10° to play this game he would only “win” if the first tail
In(10)
In(2) ~—

appeared on toss greater than or equal to n* where n* > log,(10°) = 6log,(10) = 6
19.931, or n* = 20. In that case this event would occur with probability

(-6 26 -6



since » -, (%)k = 2. With n* = 20 we see that this probability is given by 9.5367 x 107 a
rather small number. Thus many would not be willing to play under these conditions.

Part (b): In this case, if we play k& games then we will definitely “win” if the first tail
appears on a flip n* (or greater) where n* solves

—k105+2" >0,

or
n* > 61og,(10) + log, (k) = 19.931 + log, (k) .

Since this target n* grows logarithmically with & one would expect that enough random
experiments were ran that eventually a very high paying result would appear. Thus many
would be willing to pay this game.

Problem 31 (scoring your guess)

Since the meteorologist truly believes that it will rain with probability p* if he quotes a
probability p, then the expected score he will receive is given by

ElS;pl=p"(1—(1-p)+1-p)1-p.

We want to pick a value of p such that we maximize this expression. To do so, consider the
derivative of this expression set equal to zero and solve for the value of p. We find that

R -+ -2 =0,
solving for p we find that p = p*. Taking the second derivative of this expression we find
that
d*E[S; p]
dp?
showing that p = p* is a maximum. This is a nice reason for using this metric, since it
behooves the meteorologist to quote the probability of rain that he truly believes is true.

=-2p"—-2(1-p")=-2<0,

Problem 32 (testing diseased people)

We have one hundred people which we break up into ten groups of ten for the purposes of
testing for a disease. For each group we will test the entire group of people with one test.
This test will be “positive” (meaning at least one person has the disease) with probability
1 —(0.9)!9 Since 0.91° is the probability that all people are normal and the complement of
this probability is the probability that at least one person has the disease. Then the expected
number of tests for each group of ten is then

1+ 0((0.9)") +10(1 — (0.9)'°) = 11 — 10(0.9)!° = 7.51.
Where the first 1 is because we will certainly test the pooled people and the remaining to
expressions represent the case where the entire pooled test result comes back negative (no

more tests needed) and the case where the entire pooled test result comes back positive
(meaning we have ten individual tests to then do).



expected profit

Figure 1: The expected profit for the newspaper ordering problem when b papers are ordered.

Problem 33 (the number of papers to purchase)

Let b be the variable denoting the number of papers bought and N the random variable de-
noting the number of papers demanded. Finally, let the random variable P be the newsboys’
profits. Then with these definitions the newsboys’ profits is given by

P = —10b+ 15min(N,b) for b>1,

This is because if we only buy b papers we can only sell a maximum of b papers independent
of what the demand N is. Then to calculate the expected profit we have that

E[P] = —10b+ 15E[min(N,b)]
w3t () (1) ()

To evaluate the optimal number of papers to buy we can plot this as a function of b for
1 < b < 15. In the Matlab file chap_4_prob_33.m, where this function is computed and
plotted. See Figure 1, for a figure of the produced plot. There one can see that the maximum
expected profit occurs when we order b = 3 newspapers. The expected profit in that case is
given by 8.36.

Problem 35 (a game with marbles)

Part (a): Define W to be the random variable expression the winnings obtained when one
plays the proposed game. The expected value of W is then given by

E[W]=1.1P, — 1.0P;.

where the notation “s¢” means that the two drawn marbles are of the same color and the
notation “dc¢” means that the two drawn marbles are of different colors. Now to calculate
each of these probabilities we introduce the four possible events that can happen when we



draw to marbles: RR, BB, RB, and BR. As an example the notation RB denotes the event
that we first draw a red marble and then second draw a black marble. With this notation
we see that Py is given by

P.. = P{RR}+ P{BB}

_54+54_4
10\ 9 0\9) 9’

Pi. = P{RB}+ P{BR}

_ 5 (5,5 (B\_5
10\ 9 w\9) 9°

With these two results the expected profit is then given by
4 1

1.1{=)—-1.0 > =——.

9 9 15

Part (b): The variance of the amount one wins can be computed by the standard expression
for variance in term of expectations. Specifically we have

while P, is given by

Var(W) = E[W? — E[W]2.
Now using the results from Part (a) above we see that

4 5 82
EW? = §(M)2 + §(—1.0)2 ==

so that
&2 49

1\?
Var(W) = 7 <B) =5~ 1.08.

Problem 36 (the variance of the number of games played)

From Problem 22 we have that (for i = 2)
E[N?] =4(p* + ¢°) + 9(2p°q + 2¢°p) = 4 + 10p — 10p” .
Thus the variance is given by

Var(N) = E[N?| - (E[N])*
4410 — 10p* — (2 +2p — 2p*)?
= 2p(1—3p+4p* —2p°).

Which has an inflection point at p = 1/2.



Problem 38 (evaluating expectations and variances)

Part (a): We find, expanding the quadratic and using the linearity property of expectations
that
B2+ X)’] = E4+4X + X?] =4 +4E[X] + E[X?]

In terms of the variance, E[X?] is given by E[X?| = Var(X) + E[X]?, both terms of which
we know from the problem statement. Using this the above becomes

El2+ X)) =4+4(1)+ (5+1%) =14.
Part (b): We find, using properties of the variance that

Var(4 +3X) = Var(3X) = 9Var(X) =9-5=45.

Exercise 39 (drawing two white balls in four draws)

The probability of drawing a white ball is 3/6 = 1/2. Thus if we consider event that we
draw a white ball a success, the probability requested is that in four trials, two are found
to be successes. This is equal to a binomial distribution with n = 4 and p = 1/2, thus our
desired probability is given by

4\ (/" 6 3
2 ) \2 2 4.4 87
Problem 40 (guessing on a multiple choice exam)

With three possible answers possible for each question we have a 1/3 chance of guessing any
specific question correctly. Then the probability that the student gets four or more correct
by guessing would be the required sum of a binomial distribution. Specifically we have

5 (1) /2 14r 5 /1) /2)" 11

4 )\3) \3 5)\3) \3) 243~
Where the first term is the probability the student guess four questions (from five) correctly
and the second term is the probability that the student guesses all five questions correctly.

Problem 41 (proof of extrasensory perception)

Randomly guessing the man would get seven correct answers (out of ten) with probability

(F) ) ) v



Since the book then requests the probability that he does at least this well we would need
to consider the probability that he gets eight, nine, or ten answers correct. This would be

the sum of three more numbers computed in exactly the same way as above. This sum is
0.17188.

Problem 42 (failing engines)

The number of of engines that fail (or function) is a Binomial random variable with prob-
ability 1 — p and p respectively. For a three engine plane the probability that it makes a
successful flight if the probability that three or two engines function (for in that case we will
have a majority). This probability is

(g)pg(l—p)°+ ( ;’ )192(1—29)1 =p*(3 - 2p).

For a five engine plane the probability that it makes a successful flight is the probability that
five, four, or three engines function. This probability is

5 5 5
( . )p5(1 —p)’+ ( A )p4(1 —p)' + ( 3 )p3(1 —p)* =p*(6p” — 15p + 10).
Then a five engine plane will be preferred to a three engine plane if

p*(6p® — 15p + 10) > p*(3 — 2p) .

Putting all the p variable to one side of the inequality (and defining a function f(-)) the
above is equivalent to

flp)=2p*=5p° +4p—1>0.
Plotting the function f(p) in Figure ??7 we see that it is positive for 1 < p < 1. Thus for
values of p in this range we derive a benefit by using the five engine plane.

Problem 44 (will it function?)

Let F' be the event that our system functions and R the event that it rains. Then by
conditioning on whether it rains or not we have

P(F) = P(F|R)P(R) + P(F|R*)P(R°) = aP(F|R) + (1 — ) P(F|R°)
SO N G TETNEETE) o () PIETA I

Problem 46 (convictions)

Let E be the event that a jury renders a correct decision and let G be the event that a
person is guilty. Then

P(E) = P(E|G)P(G) + P(E|G°)P(G*) .



From the problem statement we know that P(G) = 0.65 and P(G°) = 0.35 so P(F|G) is
the probability we get the correct decision given that the defendant is guilty. To reach the
correct decision we must have nine or more guilty votes so

P(E|G) = i ( 1; ) (0.8)(0.2)12 |

=9

which is the case where the person is guilty and at least nine members vote on this persons
guilt. This is because

P(Vote Guilty|G) = 1 — P(Vote Innocent|G) =1 —0.2 =0.8.

Thus we can compute P(E|G) using the above sum. We find P(E|G) = 0.79457. Now
P(E|G®) =1 — P(E°|G°) or one minus the probability the jury makes a mistake and votes
an innocent man guilty. This is

12

PEIG)=1-3 ( - ) (0.1)/(0.9)2

1=9

Since P(Vote Guilty|G®) = 0.1. The above can be computed and equals P(F|G°) ~ 1.0, so
that
P(FE) =0.79457(0.65) + 1.0(0.35) = 0.86647 ,

as the probability that the jury makes the correct decision. To calculate the percentage of
defendants that are convected we need to compute

P(E|G)P(G) + P(E|G°)P(G) = 0.79457(0.65) + 0.0(0.35) = 0.516..

Some of the calculations for this problem can be done in the octave code chap_4_prob_46.m.

Problem 47 (military convictions)

Part (a): With nine judges we have

P(G) = Z < ? ) (0.7)%(0.3)°~" = 0.901 .

With eight judges we have

8
P(G)=>" < f ) (0.7)%(0.3)%" = 0.805 .
i=5
With seven judges we have

7

P(G)=)" ( Z ) (0.7)"(0.3)7" = 0.8739..

=4



Part (b): For nine judges

P(G%) =1— P(G)

1—- i ( ? ) (0.3)/(0.7)°" = 0.901 .

1=5

For eight judges we have

M-

Il
)

P(G)=1- ( 8 ) (0.3)(0.7)* " = 0.942.

7
7

For seven judges we have

P(GY) =1-

M-

Il
B~

< Z ) (0.3)(0.7)™1 = 0.873.

(2

Part (c): Assume the defense attorney would like to free his or her client. Let D be the
event that the client goes free then

P(D) = P(D|G)P(G) + P(D|G°)P(G*),
with P(D|G) indexed by the number of judges then

P(Dln=9) = (1—0.9011)(0.6) + (0.901)(0.4) = 0.419
P(Dln=28) = (1—0.805)(0.6)+ (0.942)(0.4) = 0.493
P(Dln=17) = (1—0.8739)(0.6) + (0.873)(0.4) = 0.429.

Thus the defense attorney has the best chance of getting his client off if there are two judges
and so he should request that one be removed.

Problem 48 (defective disks)

For this problem lets take the guarantee that the company provides to mean that a package
will be considered “defective” if it has more than one defective disk. The probability that
more than one disk in a pack is defective (F,) is given by

Pi=1- < 100 ) (0.01)°(0.99)'° — < 110 ) (0.01)(0.99)° ~ 0.0042,

since < 100 ) (0.01)°(0.99)!° is the probability that no disks are defective in the package of

10
1
If a customer buys three packs of disks the probability that he returns exactly one pack is the
probability that from his three packs one package is defective. This is given by a binomial
distribution with parameters n = 3 and p = 0.0042. We find this to be

ten disks, and (0.01)'(0.99)? is the probability that one of the ten disks is defective.

( ‘;’ ) (0.0042)' (1 — 0.0042)* = 0.0126 .



Problem 49 (flipping coins)

We are told in the problem statement that the event the first coin (', lands heads happens
with probability 0.4, while the event that the second coin C5 lands heads happens with
probability 0.7.

Part (a): Let E be the event that exactly seven of the ten flips land on heads then condi-
tioning on the initially drawn coin (either C) or Cy) we have

P(E) = P(E|C1)P(Ch) + P(E|C2)P(Cs) .
Now we can evaluate each of these conditional probabilities as

P(E|C)) = ( 170 ) (0.4)7(0.6)* = 0.0424

P(E|Cy) = ( 170 ) (0.7)7(0.3)* = 0.2668 .

So P(E) is given by (assuming uniform probabilities on the coin we initially select)

P(E) =0.5-0.0424 + 0.5 - 0.2668 = 0.1546 .

Part (b): If we are told that the first three of the ten flips are heads then we desire to
compute what is the conditional probability that exactly seven of the ten flips land on
heads. To compute this let A be the event that the first three flips are heads. Then we want
to compute P(E|A), which we can do by conditioning on the initial coin selected, i.e.

P(E|A) = P(E|A, C))P(Cy) + P(E|A, Cy)P(C) .

Now as before we find that

P(E|A,C,) = (7 (0.4)*(0.6)* = 0.1935

)
P(E|A,Cy) = ( Z ) (0.7)%(0.3)* = 0.2268 .

So the above probability is given by

P(E|A) = 0.5-0.1935 4+ 0.5 - 0.2668 = 0.2102.

Problem 52 (airplane crashes)

Assume that N the number of monthly airplane crashes is given by a Poisson random vari-
able. Then since E[N] = A we know the parameter A in the distribution. From this we can
calculate the probabilities requested.



Part (a): We have

P(N>2)=1-P(N<2)=1—-P(N=0)-P(N=1)
55 € 9(3.5)

=1—-e" —T:O.8641.

Part (b): We have

e 3°(3.5)

1 = 0.13539.

P(N <1)=P(0)+ P(1) = e 3 +

Problem 55 (errors when typing)

Let A and B the event that the paper is typed by typist A or typist B respectively. Let E
be the event that our article has a least one error, then

P(E)=P(E|A)P(A)+ P(E|B)P(B),

since both typist are equally likely P(A) = P(B) = % and

o0

P(E[A)=) P{E=ilA} =) e™MZA =1—e™M=1-¢"=0.9502.
=1

1!
i=1

and in the same way

P(E|B)=1—¢%*=0.985.

so that P(E) = 0.5(0.9502) + 0.5(0.985) = 0.967 so the probability of no errors is given by
1 — P(E) = 0.03239

Problem 56 (at least two birthdays)

The probability that at least one person will have the same birthday as myself is the com-

plement of the probability that no other person has a birthday equivalent to myself. An
individual person will not have the same birthday as myself with probability p = % = 0.997.

Thus the probability that n people all do not have my birthday is then p™. So the probability
that at least one person does have my birthday is given by 1 —p™. To have this greater than
1/2 requires that 1 —p™ > 1/2 or p" < 1/2 or

n> In(1/2) In(2)

= = 252.6.
In(p) In(365/364)

To make n a integer take n > 253.



Problem 57 (accidents on a highway)

Part (a): P{X >3} =1 P{X =0} — P{X = 1} — P{X = 2}, with

-\
Px—iy= N

2!

Then with A = 3 we have

1
P{X>3}=1—e?= X"~ ée*W = 0.576.

Part (b): P{X >3|X >} = 52282 — ZUZ8 Now P{X > 1} =1 - ¢ =095 So

P{X >3|X > 1} = %% — 0,607,

Problem 61 (a full house)

The probability of obtaining i full houses from n (n = 1000) is given by a binomial random
variable with p = 0.0014 and n = 1000. Thus the probability of obtaining at least two full
house is

n 1

Z(?)pi(l—p)n‘i = 1—2(?)pi(1_p)n—i

=2 i=0
1000 1000
= 1- ( 0 ) p’(1—p)'" — < 1 ) p'(1—p)™.

In this problem since p = 0.0014 and n = 1000 we have pn = 1.4 is rather small and we can
use the Poisson approximation to the binomial distribution as
Ay

P{X:i}se with A=pn =14,

so the above probability is approximately 1 — e™ 14 — e714(1.4) = 0.408.

Problem 62 (the probability that no wife sits next to her husband)

From Problem 66, the probability that couple i is selected next to each other is given by
2n2_1 = n—ll 75 Then we can approximate the probability that the total number of couples
sitting together is a Poisson distribution with parameter A = nn%m = 23’j1. Thus the

probability that no wife sits next to her husband is given by evaluating a Poisson distribution

with count equal to zero and \ = 22’11 or

2n
2n — 1} '
When n = 10 this expression is exp{—f—g ~ 0.349. The exact formula is computed in

example 5n from Chapter 2, where the exact probability is given as 0.3395 showing that our
approximation is rather close.

exp { -



Problem 63 (entering the casino)

Part (a): Lets assume the number of people entering the casino follows a Poisson approxi-
mation with rate A = 1 person in two minutes. Then in our five minutes interval from 12:00
to 12:05 we have a Poisson random variable with parameter of \t = 1 (g) = 2.5, so the
probability that no one enters in that five minutes is given by

P{N =0} = e % =0.0821.

Part (b): The probability that at least four people enter is

2 3

A
P{N>4}=1-P{N<3}=1—¢ [1+A+?+ﬂ = 0.242,

when \ = 2.5.

Problem 64 (suicides)

Assume that the number of people who commit suicide is a Poisson random variable with
suicide rate one per every 10° inhabitants per month.

Part (a): Since we have 410° inhabitants the suicide rate for the population will be A =
4 -1 =4. The desired probability is then

P{N>8} = 1-P{N<T}
4 42 43 4t 45 45 4T

= 1—e4l1—|——+—+—+—+—+—+ = 0.051.

1 2 6 24 120 720 5040

Part (b): If we now assume that P{N > 8} computed above is independent from month
to month we are looking for the probability this event happens at least twice or

-1 (F)a-pwzsye- () P zsa- pevz sy

= 1—(1-0.511)"” —12(0.0511)(1 — 0.0511)" = 0.122.

Part (c): I would assume that month to month, the event eight or more suicides would
be independent and thus the probability that in the first month when eight suicides occurs
would be given by a geometric random variable with parameter p = P{N > 8} = 0.0511.
A geometric random variable represents the probability of repeating an experiment until a
success occurs and is given by

P{X=n}=0-p)"'p for n=1,23, -



Problem 65 (the diseased)

Part (a): Since the probability that the number of soldiers with the given disease is a bino-

mial distribution with parameters (n,p) = (500, 1t5), we can approximate this distribution

with a Poisson distribution with rate A = 500# = 0.5. Then the required probability is
given by
P{N>1}=1-P{N=0}=1-¢""20.3934.

Part (b): We are now looking for

P{N >2, N >0}
P{N > 0}
1—P{N <2}
P{N >0}
1— e 05(140.5)

0.3934
= 0.2293.

P{N >2|N >0} =

Q

Part (c): If Jones knows that he has the disease then the news that the test result comes

back positive is not informative to him. Therefore he believes that the distribution of the

number of men with the disease is binomial with parameters (n,p) = (499, 155). As such,
499

it can be approximated with a Poisson distribution with parameter A = np = {55 = 0.499.

Then to him the probability that more than one person has the disease is given by

P{N>2IN>0}=1-P{N<1}=1-¢%% ~0.3928.

Part (d): We desire to compute the probability that any of the 500 — 7 remaining people
have the disease that is (with the number N the total number of people with the disease)
let £ be the event that the people 1,2,3,---i — 1 do not have the disease while i does the
probability we desire is then

P{N >2,E}

P{N 2 2B} = =5

Now the probability P{E} = (1 — p)'p, since E is a geometric random variable. Now
P{N > 2, E} is the probability that since person ¢ has the disease that at least one more
person has the disease in the M — i additional people (here M = 500) and is given by

M—i

(M) e

k=1

so this probability (the entire conditional probability) is then

L M—i o

PAN 228} = (- p)p

)



which becomes (when we put the numbers for this problem in the expression above) the

following
_i { 500 — ¢ k 500—i—k
e (M) Gt )

(1 1)’ (z5v)

P{N >2|E} =

Problem 66 (seating couples next to each other)

Part (a): There are (2n — 1)! different possible seating orders around a circular table when
each person is considered unique. For couple 7 to be seated next to each other, consider this
couple as one unit, then we have in total now

m—2+1=2n—1,

unique “items” to place around our table. Here an item can be an individual person or
the ith couple considered as one unit. Specifically we have taken the total 2n people and
subtracted the specific ith couple (of two people) and put back the couple considered as one
unit (the plus one). Thus there are (2n — 1 — 1)! = (2n — 2)! rotational orderings of the
remaining 2n — 2 people and the “fused” couple. Since there are an additional ordering of
the individual people in the pair, we have a total of 2(2n — 2)! orderings where couple i is
together. Thus our probability is given by

C202n -2 2
PG = 2n—1) 2n—1

Part (b): To compute P(C;|C;) when j # i we note that it is equal to
P(C;, Ci)

P(C;)
Here P(C};, C;) is the joint probability where both couple ¢ and couple j are together. Since
we have evaluated P(C;) in Part a of this problem we will now evaluate P(C}, C;) in the same
way as earlier. With couple ¢ and j considered as individual units, the number of “items”
we have to distribute around our table is given by

2n—-24+1-2+1=2n-2.

Here as before we subtract the individual people in the couple and then add back in a
“fused” couple considered as one unit. Thus the number of unique permutations of these
items around our table is given by 4(2n — 2 — 1)! = 4(2n — 3)!. The factor of four is for the
different orderings of the husband and wife in each fused pair. Thus our our joint probability

is then given by
4(2n — 3)! 2
2n—-1)! (2n-1)(n-1)
so that our conditional probability P(C;|C;) is given by
2/(2n—1)(n—1) 1
P(C.1C.) = = ,
(CilCh) 2/(2n—1) n—1




Part (c): When n is large we want to approximate 1 — P(C; UCyU...UC,,), which is given
by

1-P(CLUC,U...UC,) = 1-— <iP(C@-)—ZP(C@-,Cj)+m>

i=1 i<j

But since P(C}|C;) = =5 ~ —% = P(C}), when n is very large. Thus while the events

n—1 n—1
C; and Cj are not independent, their dependence is weak for large n. Thus by the Poisson

paradigm we can expect the number of couples sitting together to have a Poisson approxi-

mation with rate A = n (%) ~ 1. Thus the probability that no married couple sits next

to each other is P{N =0} = e~

Problem 72 (playing a series of games)
Let team A have the larger probability of winning of 0.6 and let E; be the event that team
A wins the tournament in ¢ games. We then calculate

P(Ey) = (0.6)* = 0.1296 .

To calculate P(E;) for ¢ > 5 note that since A must win the tournament that team must
win the last game played. Thus

P(E5) = P(A wins the last game)P(A wins 3 of the previous 4 games)

=0.6 (( ‘31 ) 0.630.4) = 0.2074 .

In the same way we have
P(Es) = P(A wins the last game)P(A wins 3 of the previous 5 games)

=0.6 (( g ) 0.630.42) = 0.2074

P(E7) = P(A wins the last game)P(A wins 3 of the previous 6 games)

=0.6 (( g ) 0.630.43> = 0.1659.

The total probability that team A wins the tournament is then given by the sum of these
probabilities or

P(first to win 4 games) = 0.1296 + 0.2074 + 0.2074 + 0.1659 = 0.7102.



The probability of winning 2-out-of-3 tournament is given by

2

P(win 2-out-of 3 games) = (0.6)% + (0.6) ( ]

) 0.6'0.4" = 0.648.

Thus from the numbers above we see that
P(win 2-out-of 3 games) < P(first to win 4 games),

thus the stronger team would prefer the tournament where four games are played.

Problem 85 (k types of coupons)

The probability of collecting a coupon of type i is p;. Let X be the total number of distinct
coupons collected and let X; be an indicator random variable such that X; = 1 if after
collecting our n coupons we have a coupon of type i (X; is 0 otherwise). Then

P{X;=1}=1- P{X; =0} =1 — P(we never collect a coupon of type i)
=1-(1—-p)".
Then we can express X as X = Zle X, which gives the expectation of
k k

E[X] = ZE[XJ =D (L= =p)")=k=) (1-p)"

=1 i=1

Chapter 4: Theoretical Exercises

Problem 6 (the sum of cumulative probabilities)

Consider the claimed expression for E[N] that is > °°, P{N > i}. Now P{N > i} =
Y pe; P{N = k} and inserting this into the above summation gives

> P{N=k}.

i=1 k=i

We can graphically represent this summation in the (i, k) plane as where the summation is
done along the i axis first and then along the k axis i.e. we sum by columns upward first.
Now changing the order of the the summation to sum along rows first row i.e. k is the outer
index and 7 is the inner index we have that the above is equivalent to

ook
> Y P{N=k}.

k=1 i=1
Which can be written (since P{N = k} does not depend on the index i) as

i kP{N =k} = E[N],

as expected.



Problem 7 (the first moments of cumulative probabilities)

Following the hint we have

Z’LP{N>Z} Z ZP{N—k:} ZZZP{N k).

=0 k=i+1 =0 k=i+1

Since P{N > i} = >_° .. P{N = k} when N is an integral valued random variable. Now
to proceed we will change the order of summation. This can be explained by graphically
denoting the summation points in the (i, k) plane. Now in the formulation given above the
summation is done in columns moving from left to right in the triangle of points above.
Equivalently we will instead perform our summation over rows in the triangle of points.

Doing this we would have
oo k-1

> ) iP{N =k}.

k=1 i=0
Where the outer sum represents selecting the individual rows and the inner sum the sum-
mation across that row. This sum simplifies to

k—

B k(k — 1)
ZP{N_k Z; - ;P{N k}(T)
_ %(ZHP{N Ky — ZkP{N k})

— - (BN - EIN)) .

N | —

as requested.

Problem 8 (an exponential expectation)

If X is a random variable such that P{X =1} =p =1— P{X = —1}, then

Ele*]=P{X =1}c+P{X =—1}c'=1

With the above information we have that this becomes pc+ (1 — p)e=! = 1. On solving for

¢ (using the quadratic equation) we get that
L1412
- % )

Thus we have (taking the two possible signs) that

These are the two possible values for ¢. Since ¢ # 1 then we must have ¢ = %.



Problem 9 (the expected value of standardized variables)

Define our random variable Y by Y = % then

EY] = Y <x — “) pla;) = %Z(m — w)p(;)

i

And also

Now since E[X? =Y a?p(z;), E[X] =Y, zip(z;), and >, p(z;) = 1, we see that
1

o2

E[Y? = — (E[X?] — 2uBE[X] + 1) .

Since u = FE[X] the above becomes

1 1 1
Var(Y) = = (E[X?] —2p” + %) = g (BX?]—p?) = ;0’2 =1.

Where we have used the fact that Var(X) = E[X?] — E[X]? = o2

Another way to solve this problem that might be simpler to understand is to just use the
some of the basic properties of expectation and variance. For example we have

E[Y]:E{X_q :%(E[X]—u):o.

g

While for the variance
X —p
o

Var(Y) = Var = izvar(X —p) = izvar(X) =2 =1.
(74) -3 a

Problem 10 (an expectation with a binomial random variable)

If X is a binomial random variable with parameters (n,p) then

ofeta] - (et

k=0

CE ) ()

k=0



Factoring out 1/(n + 1) we obtain

1 1 /n+1\/n)\ , Lk
E = CS 1—p)*.
[X+J n+1k:0<k+1)(k)p( P)

This result is beneficial since if we now consider the fraction and the n choose k term we see

that
(%) ( Z ) B (Zii) k:!(nni K (k+<?)?r(i)i K ( Z: ) '

This substitution turns our summation into the following

1 1 - n—l—l k —k
E = 1—p)"".
{X+1] n+1z(k+1)p( P)

k=0

the following manipulations allow us to evaluate this summation. We have

1 1 - n+1 k _
Pl | - =+ +1(] _ )=+
[X+1] p(n+1)zk:0<k7+1)p (1-p)
n+1

— mz<n;€|—1 )pk(l_p)n-i—l—k

k=1

HZH ( " : )p’“(l _p)rHLk (1 - pynt

k=0

_1

p(n+1)

1 n+1

= m(l —(1-p)"")

1-(1-p"
p(n+1)

)

as we were to show.

Problem 11 (each sequence of k successes is equally likely)

Each specific instance of k success and n — k failures has probability p*(1 — p)"~*. Since
each success occurs with probability p each failure occurs with probability 1 — p. As each
arraignment has the same number of p’s and 1 — p’s each has the same probability.

Problem 12

Warning: Here are some notes that [ had lying around on this problem. I should state that
I've not had the time I would like to fully verify this solution. Caveat emptor.

. . o — 1.
n antennas with m defective, and n — m functioning. Then we have " Z + is the

number of orderings with no two defective antenna consecutive from a total of n antennas.



Therefore the probability of finding m defective antennas from n with no two defective
antennas consecutive is

(n—m+1)
m
PAM =m} = n—m+1

If we don’t worry about consecutive defective antennas. The number of orderings of consec-
utive defective antennas is given by (n —m + 1)™ so that

— (n—:ﬂzjtl)'

(n—m+1)m

Thus the probability that no two neighboring components are non functional can be obtained
by conditioning on the number of defective components

P(A) = ) P(AM =m)P(M =m)

m=0

n—m+1
i< — )<n)(1—p)mp"m-

« (n—m+1)™ \m

m=

Problem 13 (maximum likelihood estimation with a binomial random variable)

Since X is a binomial random variable with parameters (n,p) we have that

n e
Pex=n =} )ra-prt
Then the p that maximizes this expression is given by taking the derivative of the above

(with respect to p) setting the resulting expression equal to zero and solving for p. We find
that this derivative is given by

%ﬁﬁX:k}:(Z)kﬁ1u—pwk+<2)pW1—M”kWn—@P®-

Which when set equal to zero and solve for p we find that p = £, or the empirical counting

77/’
estimate of the probability of success.

Problem 14 (having children)

Now P{X =n} = ap” so imposing )~ ,p(n) = 1 requires that



so that P{X =n} = (1 —p)p".
Part (a): The proportions of families with no children is P{X =0} =1—p
Part (b): We have that

P{B=k}=> P{B=klX =i}P{X =i},

i>k

where in computing P{B = k} we have conditioned on the number of children a given
family has. Now we know P{X = i} = (1 — p)p’. In addition, P{B = k|X = i} =
( ; ) (%)/LC (1 — %)ka = ( ; ) (%)Z This later probability is because the probability that
we have k boys (given that we have ¢ children) is a binomial random variable with probability
of success 1/2. Combining these two results we find

P{B=k} = Z(;) (%)i(l—p)piz(l—P)Z(é)(g)i

i>k i>k

S [@ ()@ () @]
Problem 15

Warning: Here are some notes that [ had lying around on this problem. I should state that
I've not had the time I would like to fully verify this solution. Caveat emptor.

Let P, be the probability that we we obtain an even number heads in n flips. Now condi-
tioning on the results of the first flip we find that

Pn:p(l_Pn—1)+(]-_p)Pn—1

To explain this, the first term p(1 — P,_;) is the probability we get a head (p) times the
probability that we have an odd number of heads in n— 1 flips. The second term (1 —p)P,_
is the probability we have a tail times the probability of an even number of heads in n — 1
tosses. The above simplifies to

p+(1—=2p)P, 4.

We can check that the suggested expression satisfies this recurrence relationship. That is we

ask if

%(1—1—(1—2}9)") — p+(1—2p>(%<1+<1—2p>"1)

12 1 1 i
+§(1—2p) 25(1+(1—2p)),

giving a true identity. This result should also be able to be shown by explicitly enumerated
all n tosses with an even number if heads as done in the book.



Problem 16 (the location of the maximum of the Poisson distribution)

Since X is a Poisson random variable the probability mass function for X is given by

—)\)\i
P{X=i}="".

2!

Following the hint we compute the requested fraction. We find that

P{X =i}  [e?\ @E—=D' A
P{X=i-1} < i ) (eWI) S0
Now from the above expression if ¢+ < A then the “lambda” fraction % > 1, meaning that the
probabilities satisfy P{X =i} > P{X = i—1} which implies that P{X = i} is increasing for
these values of i. On the other hand if ¢ > X then 2 < 1 we P{X =i} < P{X =i—1} and
P{X =i} is decreasing for these values of i. Thus when ¢ < A, our probability P{X =i} is

increasing, while when ¢ > A, our probability P{X = i} is decreasing. From this we see that
the maximum of P{X = i} is then when i is the largest integer still less than or equal to A.

Problem 17 (the probability of an even Poisson sample)

Since X is a Poisson random variable the probability mass function for X is given by

, e AN
P{X =1} = T

To help solve this problem it is helpful to recall that a binomial random variable with
parameters (n, p) can be approximated by a Poisson random variable with A = np, and that
this approximation improves as n — oo. To begin then, let E denote the event that X is
even. Then to evaluate the expression P{E} we will use the fact that a binomial random
variable can be approximated by a Poisson random variable. When we consider X to be a
binomial random variable we have from theoretical Exercise 15 in this chapter that

P{E} = 50+ (g~ p)").

Using the Poisson approximation to the binomial we will have that p=A/nand ¢g=1—p =
1 — A/n, so the above expression becomes

P{E}:%<1+ <1—%)n> .

Taking n to infinity (as required to make the binomial approximation by the Poisson distri-
bution exact) and remembering that

lim <1+£) =e",

n—oo

the probability P{FE} above goes to



as we were to show.

Part (b): To directly evaluate this probability consider the summation representation of
the requested probability, i.e.

2 e N
P{E} = Z il
i= 0,2,4

_ 7)\ Z )\22

When we look at this it looks like the Taylor expansion of cos(A) but without the required
alternating (—1)° factor. This observation might trigger the recollection that the above series
is in fact the Taylor expansion of the cosh(\) function. This can be seen from the definition
of the cosh function which is
et e

2 Y
when one Taylor expands the exponentials on the right hand side of the above expression.
Thus the above probability for P{E} is given by

= G(GA n GA)> _ %(1 +e Y,

cosh(A) =

as claimed.

Problem 18 (maximizing ) in a Poisson distribution)

A)\k

If X is a Poisson random variable then P{X = k} = . Now to determine the value of

A that maximizes this expression we differentiate P{X = k:} with respect to A and set the

resulting expression equal to zero. We have the derivative (equated equal to zero) given by
e AN e AR

Ty N

or

N BN =0,

Since A # 0, we have A = k. We should check this value is indeed a maximum by computing
the second derivative of P{X = k} and showing that when A = k it is negative.

Problem 19 (the Poisson expectation of powers)

If X is a Poisson random variable then from the definition of the expectation we have that

E[X”]:il"ey‘ ’\Zl)\n A_if;!)\i,

=0 =1




since (assuming n # 0) when ¢ = 0 the first term vanishes. Continuing our calculation we
can cancel a factor of ¢ and find that

0 i 1)\2
E[Xn] _ )\Z Z_l )\Z Z_'_

(Z—l—l)n 16—)\)\1
7! '

n 1)\@-{-1

= A

1=0

Now this sum can be recognized as the expectation of the variable (X +1)"~! so we see that
E[X"] = AE[(X +1)"1].
From the result we have

E[X?] = AE[(X +1)2] = ME[(X +2)] = M*(A+2) = A* + 2.

Problem 20 (flipping many coins)

Part (a): The total event of tossing all n coins is equivalent to to performing n, Bernoulli
trials with a probability of success equal on each trial of p. Thus the the total number
of successes is a Binomial random variable which we know can be approximated well as a
Poisson random variable i.e. Y
P{X =i}~ :
7!

so that P{X = 1} ~ e ), thus the reasoning is correct.

Part (b): This is false since P{X = 1} is the probability that only one head appears, when
we have no other information about the number of heads. The expression P{Y = 1|Y > 0}
is the probability we have one head given that we know at least one head appears. Since
before the experiment begins we don’t know that we will have at least one head we can’t
condition on that fact.

Part (c): This is not true since P{X = 1} is the probability that any one but one of the n
trials result in a one, while P{Y = 0} is the probability that a fixed set of n — 1 flips results
in no heads. That is we don’t allow the set of n — 1 of flips chosen to change. If we did, then
we have n choices for which flip lands heads giving ne™ and a probability p that the chosen
position does indeed give a head, giving a combined probability pne™ = Ae~* which is the
correct answers.

Problem 21 (the birthdays of i and j)

Part (a): The events Es, and Ej» would be independent since they consider different

people so
1

P(E54|E12) = P(Es4) = 365



Part (b): Now E, 3 and FE 5 are still independent since if persons one and two have the same
birthday, this information tells us nothing about the coincidence of the birthdays of persons
one and three. Now since E} > means that person one and two share the same birthday (one

of the 365 days) then since person three must have this exact same day as his birthday we
see that P(E173|E172) = W}S

Part (c): Now Es3 and Ej» N Ej3 are not independent since the sets depend on all the
same people. Then since person one and two have the same birthday as persons one and
three, it follows that two and three have the same birthday. This means

P(E273|E172 N E173) =1.

Since the probabilities £;; given other pairings can jump from %5 to 1 we can conclude that

these events are not independent. To be independent would require

P(Ess|EisNE = =
(Eaal B 13) P(E12NE;3) P(E12)P(E,3)

— P(E273) .

But the left hand side of the above expression is equal to 1 while the right hand side is equal

to %5. As these two are not equal the events £;; are not independent.

Problem 25 (events registered with probability p)

We can solve this problem by conditioning on the number of true events (from the original
Poisson random variable N) that occur. We begin by letting M be the number of events
counted by our “filtered” Poisson random variable. Then we want to show that M is another
Poisson random variable with parameter Ap. To do so consider the probability that M has
counted j “filtered events”, by conditioning on the number of observed events from the
original Poisson random variable. We find

ppar =5k =Y ppar = giv = ()

n!

n=0

The conditional probability in this sum can be computed using the acceptance rule defined
above. For if we have n original events the number of derived events is a binomial random
variable with parameters (n,p). Specifically then we have

n . .
. . 1—p)"7 7<n
ot iy —my—d () Pa=pr s
0 j>mn.
Putting this result into the original expression for P{M = j} we find that

pr=sh = (1) ()

n=j




To evaluate this we note that ( ;l ) # = m, so that the above simplifies as following

Pv=st = =L Z e
e_)‘ s . .
= jf’] > (PPN
Y S (1
S P
N S (L= PN
FamD D
OV 1o _ o (Y
Jl i

from which we can see M is a Poisson random variable with parameter Ap as claimed.

Problem 26 (an integral expression for the CDF of a Poisson random variable)

We will begin by evaluating f;o e *x"dx. To perform repeated integration by parts we
remember the integration by parts “formula” udv = uv — vdu, and in the following we will
let u be the polynomial in z and dv the exponential. To start this translates into letting
u=x" and dv = e~ ", and we have

/ e *r"dx = —x"e ’”‘“‘/\ / nx" e ®dx
A A

= )\"6_)‘+n/ 2" e % dx

A
- )\"6_)‘+n{ nt _”C}A / (n— 1)90"_26_%4
A
= MNe 4+ nA" e fn(n — 1)/ 2" 2e % .
A

Continuing to perform one more integration by parts (so that we can fully see the pattern)
we have that this last integral given by

/ ety = —a™ 26_“3’/\ + / (n —2)2" 3e "dx
A A
= M %M 4 (n—2) / 2" 3 .
A
Then we have for our total integral the following
/ e xdr = ANe M+ nA" e £ n(n — DA e
A

+ nn—1)(n-— 2)/ " e d .
A



Using mathematical induction the total pattern can be seen as

/ e xdr = ANe M+ nA"le fn(n— DA e 4
A
+ nn—1)(Mn-2)---(n—k) / " ke dy
A

= Ne N le M fnn— DN e 4o 4ol / e “dx
A
= Ne N ler dnn — DA e 4 nle” .
When we divide this sum by n! we find it is given by
A" Y )\nfl . )\n72
T S TR oy |

or the left hand side of the expression given in the problem statement i.e.

e+ e M et

ZL e AN
Z a7

=0

as we were to show.

Problem 29 (ratios of hypergeometric probabilities)

For a Hypergeometric random variable we have
()
1 n—1
P(i) = for i=0,1,---,m.
N

So that the requested ratio is given by

ey ) GES) ()
o) e
() G5
(1) (T7)

D)k -1)! " (n—k—DI(N—m—ntk+1)!
- m! (N—m)!
El(m—Fk)! ~ (n—k)(N—m—n+k)!
El(m — k)! (n—k)!(N—-—m-—n+k)
k+D!(m—-k=1)! (n—k—D(N—-—m-—-n+k+1)
(m—Fk)(n—k)

(k+1D)(N—-—m—-n+k+1)



Problem 32 (repeated draws from a jar)

At each draw, the boy has a memory bank of numbers he has seen and X is the random
variable that determines the number of draws before he sees a number twice (once to fill his
memory and then viewed a second time). Then F(z) = P{X <z}, now

F(1) = P{X<1}=0
1
F(2) = P{X<2}=—,
n
since he has seen only one chip and therefore has a 1/n chance of redrawing this chip. Now
F(3) = P{X <2} + P{X =3|X > 2},

and P{X = 3|X > 2} is the probability that the boy draws two chips and then his third
chip is a duplicate of one of the first two draws. We are assuming that X is not less than or
equal to two i.e. the first two draws result in unseen numbers. Thus P{X = 3|X > 2} = 2.
In the same way
— 1
PX=iX>i—1}="—" for 1<i<n+1.
n

Therefore for 1 <7 <n -+ 1 we have

Fl) = Zkf:% (k—l):%[Zk—i]

Problem 35 (double replacement of balls in our urn)

Let X be the selection number for the first selection of a blue ball. Recall that P{X > i} =
1 — P{X <i}. Now we can compute P{X = i} by induction. First we see that

P{le}:%.

Next we have

P{X =2} = P{X =2|B, = R}P{B, = R} = (%) G) = % ,

where we have conditioned on the fact that the first ball must be red. Continuing we see

that
P{X =3} — P{X =3|By, B, — R, R}P{RR} — G) @) G) _ 3—14
P{X =4} = P{X =4|B,, By, Bs = R, R, RyP{RRR} = (é) (%) (% G) - i.



By induction we conclude that

1

P{X:i}:i(i+1)'

So that ' ‘
(2 (2 1
P{X <i} = P{X =k} = —_.
X<ip=) P } Zk(k;Jrl)
k=1 k=1
Now using partial fractions we see that the fraction we are summing is given by

1 1 1

k(k+1) k k+1°

So that we see that our sum above is of the “telescoping” type and simplifies as

Thus P{X >i} =1— P{X <i} = =5 fori > 1.

Part (b): From our expression P{X <i} =1 — -, we have that P{X < oo} =1-0=1,
thus with probability one X will be finite i.e. the blue ball is eventually chosen.

Part (c): Using the definition of expectation we have

i+1

E[X]:iiP{X:i}:i L _ o,

thus the blue ball is eventually chosen but on average it is not chosen until very late.

Chapter 4: Self-Test Problems and Exercises



Chapter 5 (Continuous Random Variables)

Chapter 5: Problems
Problem 1 (normalizing a continuous random variable)

Part (a): The integral of the f must evaluate to one, which requires

1 1
/ c(l —2%)dr = 20/ (1 —2*)dx
-1 0
311
= 20<x—x— :20(1—1):g.
3, 3) 3

3
1

For this to equal one, we must have ¢ =

Part (b): The cumulative distribution is given by

Fa) = [ fo-e
3
i
3
i

Problem 2 (how long can our system function?)

We must first evaluate the constant in our distribution function. Specifically to be a proba-
bility density we must have
/ cre " ?dr = 1.
0
Integrating by parts we find that
00 —z/2 |® 1 0
/ cre ™ ?dz = ¢ [ e — / e_x/de}
0 (=1/2),  (=1/2) Jo

= 0[2/ e_x/Qd:c]
0

—x/2 |®°
_ 9 &

(=1/2)

= —4¢(0 — 1) = 4c.

0



So for this to equal one we must have ¢ = 1/4. Then the probability that our system last at
least five months is given by

o0 q 1 —z/2 |*° o) —x/2
/ —xe 24y = = [ e —/ eidx}
5 4 41(=1/2)]; J5 (=1/2)
1 o0
= - [O +10e7%2 + 2/ e_x/de}
4 5
— .. = 36_5/2
5 .

Problem 3 (possible density functions)

Even with a value of C specified a problem with this function f is that it is negative for some
values of x. Specifically f will be zero when x(2 — 2%) = 0, which happens when x = 0 or
x = +v/2 = +1.4142. With these zeros found we see that if x is less than v/2 then (2 — :L‘2)
is positive, however if x is greater than v/2 (but still less than 5/2) the expression (2 —z?) is
negative. Thus whatever the sign of ¢, f(z) will be negative for some region of the interval.
Since f cannot be negative this functional form cannot be a probability density function.

For the second function this f is zero when x(2 — z) = 0, which happens when x = 0 and
x = 2. Since 2 < 5/2 = 2.5. This f will also change signs regardless of the constant C' as x
crosses the value 2. Since f takes on both positive and negative signed values it can’t be a
distribution function.

Problem 4 (the lifetime of electronics)

Part (a): The requested probability is given by

10 1
—dr = —.
22 2

P{X > 20}:/2

0

Part (b): The requested cumulative distribution function is given by

B OOE _ 105—1
P = [ @i

* 10
=1—— for 10< 2.
10 xr

Part (c): To function for at least fifteen hours will happen with probability 1 — F/(15) =
1—(1—12) = 2. To have three of six such devices function for at least fifteen hours is given
by sums of binomial probability density functions. Specifically we have this probability given

) O



which we recognized as the “complement” of the binomial cumulative distribution function.
To evaluate this we can use the Matlab command binocdf(2,6,2/3). See the Matlab
file chap_5_prob_4.m for these calculations and we find that the above equals 0.8999. In
performing this analysis we are assuming independence of the devices.

Problem 11 (picking a point on a line)

An interpretation of this statement is that a point is picked randomly on a line segment
of length L would be that the point “X” is selected from a uniform distribution over the
interval [0, L]. Then the question asks us to find

P{min(X,L—X) 1}_

<
max(X,L —X) 4
This probability can be evaluated by integrating over the appropriate region. Formally we
have the above equal to
/ p(x)dz
E
1

where p(z) is the uniform probability density for our problem, i.e. + and the set “E” is
x € [0, L] and satisfying the inequality above, i.e.

1
min(z, L —z) < Zmax(w, L—x).

Plotting the functions max(z, L —x), and min(x, L — ) in Figure 2, we see that the regions of
X where we should compute the integral above are restricted to the two ends of the segment.
Specifically, the integral above becomes,

/0 ) pla)dz + /l ’ p(z)dz .

since the region min(z, L — ) < imax(z, L — z) in satisfied in the region [0,/;] and [l5, L]
only. Here [ is the solution to

1
min(x, L —z) = Zmax(az, L—z) when z<L—uzx,
l.e. we need to solve

:E:Z(L—x)

which has as its solution x = % For I, we must solve
. 1
min(x, L —z) = Zmax(az, L—z) when L—-—z<uw,

l.e. we need to solve )
L—x=-x,
4

which has as its solution x = %L. With these two limits we have for our probability

L
51 L1 1 1 2
—d Cdr = -+ -=2.
/OL‘T+LLL$ 575 5
5



Figure 2: A graphical view of the region of x’s over which the integral for this problem
should be computed.

Problem 15 (some normal probabilities)

In general to solve this problem we will convert each probability to a corresponding one
involving unit normal random variables and then compute this second probability using the
cumulative distribution function ®(-).

Part (a): We find

X—-10 _ 5-10
P{X >5} = P{ 7 6 }

= P{Z>-0833} =1— P{Z < —0.833} = ®(—0.833).

P?rt)(b): P{4 < X <16} = P{30 < X0 < 1810} — p{—1 < Z < +1} = ®(1) —
d(—1).

Part (c): P{X <8} = P{X10 < 810} — p{7 < —0.333} = ®(—0.333).
Part (d): P{X <20} = ®(2:12) = $(1.66), following the same steps as in Part (a).

Part (e): P{X > 16} = P{X10 > 1800} — P{7 > 1} =1 - P{Z <1} =1 - ®(1).

Problem 16 (annual rainfall)

The probability that we have over 50 inches of rain in one year is

X —40 50 — 40
PIX > 50} = P{=—— > =} = P{Z > 25} = 1 - P{Z <25} = 1 - 9(25).

If we assume that the probabilities each year are uncorrelated and also assuming that the
probability this event happens at year n is a geometric random variable, the probability that



it takes over ten years before this event happens is one minus the probability that it takes
1,2,3,---,10 years for this event to occur. That is if E is the event that over ten years pass
before this event happens, than

P(E)=1=3 p(1-p)".

. N . N41
Since ) .., a' = 2=2

T we have that
—a

P =1-p (D) (e - - = -

When we put p =1 — ®(2.5) we get the desired probability.

Problem 17 (the expected number of points scored)

We desire to calculate E[P(D)], where P(D) is the points scored when the distance to the
target is D). This becomes

E[P(D)] = / P(D)f(D)dD
1 10
- | P
_ 1_10</110dD+/35dD+/53dD+/100dD)
_ % (10 4+ 5(2) + 3(2)) = % —26.

Problem 18 (variable limits on a normal random variable)

Since X is a normal random variable we can evaluate the given probability P{X > 9} as

P{X >9} = P{X_5>9_5}

g
4
= P{Z>—}
g
4
= 1—P{Z<—}
g

4
= 1-®(=)=02
(=) 7

g

so solving for ®(4/0) we have that ®(4/0) = 0.8, which can be inverted by using the Matlab
command norminv and we calculate that
4

— =®1(0.8) = 0.8416.
o

which then implies that o = 4.7527, so Var(X) = 0% ~ 22.58.



Problem 19 (more limits on normal random variables)

Since X is a normal random variable we can evaluate the given probability P{X > ¢} as

X-12 c¢—12
PIX >c} = P{= >C2

c—12
= P<Z>
-5

. 1—P{Z<C_212}

c—12
2

}

= 1— B )=0.1,

so solving for (<52 we have that ®(<52) = 0.9, which can be inverted by using the Matlab
command norminv and we calculate that

c—12_
=

which then implies that ¢ = 14.56.

1(0.9) = 1.28,

Problem 20 (the expected number of people in favor of a proposition)

Now the number of people who favor the proposed rise in taxes is a binomial random variable
with parameters (n,p) = (100,0.65). Using the normal approximation to the binomial, we
have a normal with a mean of np = 100(0.65) = 65, and a variance of 0? = np(l — p) =
100(0.65)(0.35) = 22.75, so the probabilities desired are given as

Part (a):

P{N >50} = P{N >49.5)
N—65 49565
{\/m T }
P{Z > —3.249}
| — ®(—3.249) = 1 — (1 — B(3.249)) — B(3.249) .

Where in the first equality we have used the “continuity approximation”. Using the Matlab
command normcdf (x) to evaluate the function ®(x) we have the above equal to ~ 0.9994.

Part (b):

P{60 < N <70} = P{59.5 < N < 70.5}
B P{59.5—65 70.5—65}

V22.75 V22.75
= P{-1.155 < Z < 1.155}

= &(1.155) — ®(—1.155) ~ 0.7519.



Part (c):

P{N <75} = P{N <745}

_ ply- 74.5 — 65
4.76

= P{Z <199}
= ®(1.99) ~ 0.9767.

Problem 21 (percentage of men with height greater than six feet two inches)

We desire to compute P{X > 6-12+ 2}, where X is the random variable expressing height
(measured in inches) of a 25-year old man. This probability can be computed by converting
to the standard normal in the usual way. We have

P{X >6-12+2}

= P{Z> \/5_25}

3
= 1-PZ<
7= oz}
= 1—®(1.2) = 0.1151.

For the second part of this problem we are looking for
P{X >6-124+5|X >6-12}.

Again this can be computed by converting to a standard normal, after first considering the
joint density. We have

P{X >77,X > 72}
P{X > 72}

P{X > 177}

P{X > 72}

6
1—P{Z<m}

1
1—P{Z<m}

P{X >6-12+5|X >6-12}

1—®(2)
V6.25
= ————==-~0.0238.
L= (I)(\/6.25)

Some of the calculations for this problem can be found in the file chap_5_prob_21.m.



Problem 22 (number of defective products)

Part (a): Lets calculate the percentage that are acceptable if we let the variable X be the
width of our normally distributed slot this percentage is given by

P{0.895 < X < 0.905} = P{X < 0.905} — P{X < 0.895} .

Each of these individual cumulative probabilities can be calculated by transforming to the
standard normal, in the usual way. We have that the above is equal to (since the population
mean is 0.9 and the population standard deviation is 0.003)

P {X —09 0.905— 0.9} {X —-09 0.89 — 0.9}

0.003 = 0.003 0.003 = 0.003
— & (1.667) — d(—1.667) = 0.904.

So that the probability (or percentage) of defective forgings is one minus this number (times
100 to convert to percentages). This is 0.095 x 100 = 9.5.

Part (b): This question is asking to find the value of ¢ such that

99
P{0.895 < X <0.905} = 1.

Since these limits on X are symmetric about X = 0.9 we can simplify this probability by
using

X —0. 905 — 0.
P{0.895 < X <0.905} =1—2P{X < 0.895} :1—2P{ ) < 09 09}
o o

We thus have to solve for o in

—0.005
1—29( ) =0.99
or inverting the ® function and solving for o we have
—0.005
~ ®1(0.005)

Using the Matlab command norminv to evaluate the above we have o = 0.0019. See the
Matlab file chap_5_prob_22.m for these calculations.

Problem 23 (probabilities on the number of 5’s to appear)

The probability that one six occurs is p = 1/6 so the total number of sixes rolled is a
binomial random variable. We can approximate this density as a Gaussian with a mean

given by np = 80 ~ 166.6 and a variance of 0® = np(1 — p) = 138.8. Then the desired

probabilities are

P{150 < N <200} = P{149.5 < N < 200.5}
= P{-145< Z <2877}
= $(2.87) — ®(—1.45) ~ 0.9253.



If we are told that a six appears two hundred times then the probability that a five will appear
on the other rolls is 1/5 and it must appear on one of the 1000 — 200 = 800 other rolls. Thus
we can approximate the binomial random variable (with parameters (n,p) = (800, 1/5)) with
a normal with mean np = 82 = 160 and variance 0> = np(1 — p) = 128. So the requested

5
probability is

P{N <500} = P{N < 149.5}

_ P{Z< 149.5—160}
V128
— P{Z < —0.928}

= $(—0.928) ~ 0.1767 .

Problem 24 (probability of enough long living batteries)

If each chips lifetime is denoted by the random variable X (assumed Gaussian with the
given mean and variance), then each chip will have a lifetime less than 1.8 10° hours with
probability given by

X —1410° (1.8—1.4)10°
P{X <1810°} = P{ °_as )0}

3100~ 3100
4
_p {Z < g} — B(4/3) ~ 0.9088.

With this probability, the number N, in a batch of 100 that will have a lifetime less than
1.810° is a binomial random variable with parameters (n, p) = (100, 0.9088). Therefore, the
probability that a batch will contain at least 20 is given by

P{N >20} = ) _ ( 120 ) (0.908)"(1 — 0.908)1°0—" .

n=20

Rather than evaluate this exactly we can approximate this binomial random variable N
with a Gaussian random variable with a mean given by p = np = 100(0.908) = 90.87, and a
variance given by % = np(1 — p) = 8.28 (equivalently o = 2.87). Then the probability that
a given batch of 100 has at least 20 that have lifetime less than 1.8 10° hours is given by

P{N >20} = P{N >195}
N — 9087 _ 19.5 — 9087
287 T~ 287

~ P{Z>-249}
= 1-P{Z<-249}
= 1-9(-249)~1.
Where in the first line above we have used the continuity correction required when we

approximate a discrete density by a continuous one, and in the third line above we use our
Gaussian approximation to the binomial distribution.



Problem 25 (the probability of enough acceptable items)

The number N of acceptable items is a binomial random variable so we can approximate it
with a Gaussian with mean y = pn = 150(0.95) = 142.5, and a variance of 02 = np(1 —p) =
7.125. From the variance we have a standard deviation of o ~ 2.669. Thus the desired
probability is given by

P{N > 140} = P{N >139.5}
N — 1425 _ 139.5 — 1425
- P >
2669 —  2.669
~ P{Z>-1127}
= 1-P{Z<-1127}
= 1—®(—1.127) ~ 0.8701.

Where in the first line above we have used the continuity correction required when we
approximate a discrete density by a continuous one, and in the third line above we use our
Gaussian approximation to the binomial distribution. We note that we solved this problem in
terms of the number of items that are acceptable. An equivalent formulation could easily be
done in terms of the number that are unacceptable by using the complementary probability
g=1—p=1-0.95=0.05.

Problem 26 (calculating the probability of error)

Let N be the random variable that represents the number of heads that result when we flip
our coin 1000 times. Then N is distributed as binomial random variable with a probability
of success p that depends on whether we are considering the biased or unbiased (fair) coin.
It the coin is actually fair we will make an error in our assessment of its type if NV is greater
than 525 according to the statement of this problem. Thus the probability that we reach a
false conclusion is given by

P{N > 525} .

To compute this probability we will use the normal approximation to the binomial distribu-
tion. In this case the normal to use to approximate this binomial distribution has a mean
given by p = np = 1000(0.5) = 500 and a variance given by ¢ = np(1 — p) = 250 since we
know we are looking at the fair coin where p = 0.5. To evaluate this probability we have

P{N >525} = P{N >5245}
B {N—500 _ 5245 —500}
V250 T /250
~ P{Z>154}
= 1-P{Z <154}
1 — ®(1.54) ~ 0.0606 .

Where in the first line above we have used the continuity correction required when we
approximate a discrete density by a continuous one, and in the third line above we use



our Gaussian approximation to the binomial distribution. In the case where the coin is
actually biased our probability of obtaining a head becomes p = 0.55 and we will reach a
false conclusion in this case when

P{N < 525}.

To compute this probability we will use the normal approximation to the binomial distribu-
tion. In this case the normal to use to approximate this binomial distribution has a mean
given by u = np = 1000(0.55) = 550 and a variance given by o2 = np(1 — p) = 247.5. To
evaluate this probability we have
P{N <525} = P{N <524.5}
B P{N—550 - 524.5—550}
V2475 V2475
~ P{Z<-162}
®(—1.62) ~ 0.0525.

Where in the first line above we have used the continuity correction required when we
approximate a discrete density by a continuous one, and in the third line above we use our
Gaussian approximation to the binomial distribution.

Problem 27 (fair coins)

Now P{N = 5800} = P{5799.5 < N < 5800.5}, by the continuity approximation. The
second probability can be approximated by a normal with mean np = 10* (0.5) = 5000 and
variance np(1 — p) = 2500, so that the above becomes

P{5799.5 — 5000 _ 58005 — 5000} . (5800.5 - 5000) % (5799.5 - 5000)
V2500 T~ T /2500 B V2500 V2500
= 1-1=0,

so there is effectively no probability this could have happened by chance.

Problem 28 (the number of left handed students)

The number of students that are left handed (denoted by N) is a Binomial random variable
with parameters (n,p) = (200,0.12). From the normal approximation to the binomial we
can approximate this distribution with a Gaussian with mean p = pn = 200(0.12) = 24, and
a variance of 0 = np(1 — p) = 21.120. From the variance we have a standard deviation of
o ~ 4.59. Thus the desired probability is given by

P{N >20} = P{N >195}

_p N —24 - 19.5 — 24
- 4.59 4.59

~ P{Z>—-09792}
= 1-P{Z<-0.9792}
— 1 —®(—0.9792) ~ 0.8363.




Where in the second line above we have used the continuity correction that improves our
accuracy when we approximate a discrete density by a continuous one, and in the third line
above we use our Gaussian approximation to the binomial distribution. These calculations
can be find in the file chap_5_prob_28.m.

Problem 29 (a simple model of stock movement)

If we count each time the stock rises in value as a “success”, we see that the movement of the
stock for one timestep is a Bernoulli random variable with parameter p. So after n timesteps
the number of rises is a binomial random variable with parameters (n,p). The price of the
security after n timesteps where we have k “successes” will then be given by sufd"*. The
probability we are looking for then is given by

P{sufd"* >13s} = P{ufd"* > 13}

- r{= )

Using the numbers given in the problem i.e. d = 0.99 u = 1.012, and n = 1000, we have that

In(1.3) — nln(d)

~ 469.2.
In(u) — In(d)

To approximate the above probability we can use the Gaussian approximation to the binomial
distribution, which would have a mean given by np = 0.52(1000) = 520 and a variance given
by np(1 — p) = 249.6, so using this approximation the above probability then becomes

P{k > 4692} — P{k > 470}
— P{k> 469.5)
469.5 — 520
_ plg > 20004
Z>—
— P{Z>-321}

= 1-P{Z < -321}
= 1—®(—3.23) ~ 0.9994.

}

Problem 30 (priors on the type of region)

Let E be the event that we make an error in our classification of the given pixel. Then we
can make an error in two symmetric ways. The first is that we classify the pixel as black
when it should be classified as white. The second is where we classify the pixel as white



when it should be black. Thus we can compute P(F) by conditioning on the true type of
the pixel i.e. whether it is B (for black) or W (for white). We have

P(E) = P(E|B)P(B) + P(E|W)P(W).

Since we are told that the prior probability that the pixel is black is given by «, the prior
probability that the pixel is W is then given by 1 — « and the above becomes

P(E) = P(E|B)a+ P(E|W)(1 - a).

The problem then asks for the value of a such that the error in making each type of error is
the same, we desire to pick « such that

P(E|B)a=P(E|W)(1—-a),
or upon solving for a we find that

_ P(EIW)
- P(E|W)+ P(E|B)"

We now need to evaluate P(E|W) and P(E|B). Now P(FE|W) is the probability that we
classify this pixel as black given that it is white. If we classify the pixel with a value of 5 as
black, then all points with pixel value greater than 5 would also be classified as black and
P(E|W) is then given by

P(E\W) = /500./\/(:1:;4, 4)dx = /(OO N(2;,0,1)dz=1— ®(1/2) = 0.3085.

5—4)/2

Where N (z; p1, 02) is an expression for the normal probability density function with mean pu
and variance o2. In the same way we have that

5 (5—6)/3
P(E|B) = / N(z;6,9)dx = / N(z;0,1)dz = ®(—1/3) = 0.3694 .
Thus with these two expressions a becomes
1—P(1/2
o= (1/2) = 0.4551.

(1—-®(1/2)) + P(—1/3)

Problem 31 (the optimal location of a fire station)

Part (a): If = (the location of the fire) is uniformly distributed in [0, A) then we would like
to select a (the location of the fire station) such that

F(a) = E[|X —al],



is a minimum. We will compute this by breaking the integral involved in the definition of
the expectation into regions where x — a is negative and positive. We find that

plx-all = [ lo-ahe
_ __/ - a)d %/A(x—a)dx
L (e ap]?

1 (x —a)?|” L1
B A 2 A 2 |,
1 a? 1 ((A—a)
= 7(0—5 +Z<T—O)
_ @ (A-ar
24 2A

To find the a that minimizes this we compute F”’(a) and set this equal to zero. Taking the
derivative and setting this equal to zero we find that

a 2(A—a)(-1)
F/ = — T p— O .
@=3+""5
Which gives a solution a* given by a* = é. A second derivative of our function F' shows

that F”'(a) = 2 > 0 showing that the point a* = A/2 is indeed a minimum.

Part (b): The problem formulation is the same as in part (a) but since the distribution of
the location of fires is now an exponential we now want to minimize

F(a)=E[|X —d|] = / |z — a| e Mdx .
0

We will compute this by breaking the integral involved in the definition of the expectation
into regions where x — a is negative and positive. We find that

E[|X —al] = / |z — a|\e M dx
0

[e'e) 1 fe%S)
+ )\(<$_)\a) _)\ma +X a e—Axdl,)
—a 1 ¢ 1 >
= —\ P ¥ Y .Y
(5w o)
1 1
= a++( A 1)_}(_(34@)
- +—1+26*M

To find the a that minimizes this we compute F’(a) and set this equal to zero. Taking the
derivative we find that
Fla)=1—2e=0.



Which gives a solution a* given by a* = In@) A second derivative of our function F' shows

Y
that F”(a) = 2Xe™** > 0 showing that the point a* = @ is indeed a minimum.

Problem 32 (probability of repair times)

Part (a): We desire to compute P{T" > 2} which is given by
DY
2

To evaluate this let v = £, giving dv = 7'5, from which the above becomes

2
2

P{T > 2} = / e dv = —e‘”‘?o =e ',
1

Part (b): The probability we are after is given by P{T > 10|T" > 9} which equals P{T" >
10 — 9} = P{T > 1} by the memoryless property of the exponential distribution. This is
given by

P{T>1}=1-P{T<1}=1—(1-¢e ) =¢12,

Problem 33 (a functioning radio?)

Because of the memoryless property of the exponential distribution the fact that the ratio
is used is irrelevant. The probability requested is then

P{T>84tT >t} =P{T>8 =1-P{T <8} =1—(1—¢5®)=¢".

Problem 34 (getting additional miles from a car)

Since the exponential random variable has no memory, the fact that the car has been driven
100,000 miles makes no difference. The probability we are looking for is

P{T > 20000} = 1 — P{T < 20000} =1 — (1 — ¢ 260) = ¢!

If the lifetime distribution is not exponential but is uniform over (0,40) then the desired
probability is given by
P{T >30} (1/4) 1

P{Crthous > 30‘ﬂhous = 20} - P{T > 10} B (3/4) - g .

Here Ti0us 1S the distance driven in thousands of miles.



Problem 35 (lung cancer hazard rates)

Given a hazard rate of A(t) then from Example 5f we see that if E' is the event that an “A”
year old reaches age B is given by

P(E) = ool [ At

so for this problem since our person is age forty we want

exp{—/40 A(t)dt} .

First lets calculate

B B ) (B — 40)3
At = | (0.027 + 0.00025(t — 40)2)dt = 0.027(B — 40) + 0.00025~ 2~
40 40

When B = 50 this number is 0.353, so our survival probability is exp(—0.353) = 0.702.
While if B = 60 this number is 1.2 so our survival probability is 0.299.

Problem 36 (surviving with a given hazard rate)

From Example 5f the probability that our object survives to age B (from zero) is given by

4B 4

exp{— /0 M)t} = exp{— /0 Pt} = expl— }:exp{_%}.

0

Part (a): The desired probability is when B = 2, which when put in the above gives 0.0183.
Part (b): The required probability is
14

exp{— At)dt} = exp{—i ((1.4)* = (0.4)")} = 0.3851.

0.4
Part (c): This probability is

exp{— /12 A(t)dt} = exp{—i (2 —1)} =0.0235.

Problem 37 (uniform probabilities)

Part (a): The desired probability is

1 1 2 [t 1 1
P{lx| > = :/ fxd:c:—/ da::—/ dr=1—=-=—=.
(el>gy= | f@yde=5 | de=3 ) 5= 5



Part (b): Define Y = |z| and consider the distribution for Y i.e.
Fy(a) = P{Y <a}=P{lz|<a}=2P{0 <z <a}

a al
= 2/ f(a:)da:zZ/ —dr =a,
0 0 2

for 0 < a <1 and is zero elsewhere. Then fy(y) = dLa(a) =1 and Y (over a smaller range

d
than X) is also a uniform distribution.

Problem 38 (the probability of roots)

The roots of the equation 4% +4Yx +Y + 2 = 0 are given by

—4Y +/16Y2 — 4(4)(y + 2)

v 2(4)

-Y+VY2-Y -2
2 )

which will be real if and only if Y2 —Y — 2 > 0. Noticing that this expression factors into
(Y —2)(Y +1) > 0, we see that this expression will be positive when Y > 2. Thus the
probability we seek is given (if E is the event that x is real) by

P(B) =P >2) = [ fa)dn= [ sdy=3)=7.

Problem 39 (the variable Y = log(X))

We begin by computing the cumulative distribution function for Y i.e. we have Fy(a)
Fy(a) = P{Y <a}=P{log(X) <a} =P{X <e"} = Fx(e).

Now since X is an exponential random variable it has a cumulative distribution function
given by Fx(a) =1— e =1—¢e7% so that the above then becomes

a

Fy(a)=1—e°".

The probability density function for Y is then the derivative of this expression with respect
to a or

d d a a a a
= —F = — 1 —_e ¢ = —e ¢ (—e%) = % ¢ = ate .
fY(CL) da Y(CL) da( e ) e ( e ) e'e e

Problem 40 (the variable Y = ¢¥)

We begin by computing the cumulative distribution function for Y i.e.

Fy(a) = P{Y <a}=P{e* <a} = P{X <log(a)} = Fx(log(a)) .



Now Since X is uniform distributed its cumulative distribution function is linear i.e. F'y(a) =
a, so Fy(a) = log(a) and the density function for Y is given by

fr(a) = G%Fy(a) = a%(log(a)) = 2 for 1<a<e.

Problem 41 (the variable R = Asin(f))

We begin by computing the distribution function of the random variable R given by
Fr(a) = P{R<a}= P{Asin(d) < a} = P{sin(9) < %} ,

To compute this we can plotting the function sin(f) for —2 < 0 < 5 and see that the

line § crosses this function sin(f) at various points. These points determine the integration
region of 6 required to determined the probability above. We have that the probability above

becomes a-(a) a(2)
Sin Z S1n E 1 1 . _1 a/ 7T
/ﬂ fo(0)d6 = / <E) af = (sm (5)+ 5) .

From which we have a density function given by

o = w4 (b))

Cli 1 1y A
wﬁ(ﬁ)_m'

e

for |a] < |A|.

Chapter 5: Theoretical Exercises
Problem 1

Since f(z) is a probability density if must integrate to one [~ f(x)dz = 1. In the case here
using integration by parts this becomes

e’} —bx?
) xre
/ ar?e " dr = a
0 0

= 0_0+E/ e dy .
b Jo

To evaluate this integral let v = bz® so that dv = 2bxdz, v = £./¥, dv = 2b/Fdx, which

gives
1/2 ~1/2
dr = (b—) o2y = ¢ dv,
2b 2v/b




and our integral above becomes

_52\/5 0

Now the integral remaining can be seen to be

/ v71/267vdv _ / 01/27167vdv = 1"(1/2) = \/E
0 0

Using this we have
a

Thus a = % is the relationship between a and b.

Problem 2

Consider the first integral
/ P{Y < —y}dy.
0

Using integration by parts with the substitutions u(y) = P{Y < —y} and dv(y) = dy.
Then the standard integration by parts differential formula becomes u(y)dv(y) = u(y)v(y) —
v(y)du(y), and the above becomes

o o o d
/ P{Y < —y}dy = P{Y <-ylyl, —/ yd—yP{Y < —y}dy
0 0

= 0—/Oooyfy(—y)(—1)dy=/Oooyfy(—y)dy-

To evaluate this let v = —y and the above integral becomes

[ emcan=- [ opo

In the same way, for the second integral we have
oo o oo d
/ PY >ytdy = yP{Y >y} —/ Vg, P > yhdy
0 0

© g © g
- — Py dy = — —(1—-P{Y dy .
/Oydy{ > ytdy /Oydy( {Y <y})dy

Where we have used the fact that P{Y >y} =1 — P{Y < y}. Taking the above derivative
we get the above integral equal to

/ yfy(y)dy.
0
Now then

1= [ upwr= [ v [ oo,

o0 —00

Using the above two integral derived above we get this equal to

_/Ooop{y< —y}dy+/oooP{Y>y}dy-



Problem 3

From Problem 2 above we have that

Elg(X)] = /OOOP{Q(X) >y}dy—/ooP{g(X) < —y}dy

_ /0 h / L Jlwydsdy —0 /0 h / o J@ydsdy.

Now as in the proof of proposition 2.1 we can change the order of each integration with the
following manipulations

e = [ "y | ] " @)

o0

= [ g+ [ @@= [ g @,
x:g(x)>0

x:g(x)<0 —00

Problem 4

Corollary 2.1 is Flax+b] = aE[z]+b and can be proven using the definition of the expectation

Elaz + 0] :/_Oo(a:c—l—b)f(a:)da::a/oo xf(x)dx—i—b/_oo f(z)dx =aE[X]+b.

[e.9] -

Problem 5

Compute E[X"] by using the given identity i.e.
E[X"] = / T PXT > 1)t
0
To evaluate this let ¢t = 2" then dt = nz" ' and we have
E[X"] = /OO P{X" > z"}na" 'dr = /OO nz" ' P{X > z}dx,
0 0

Using the fact that P{X™ > 2"} = P{X > z} when X is a non-negative random variable.

Problem 6

We want a collection of events E, with 0 < a < 1 such that P(E,) = 1 but P(N,E,) = 0.
Let X be a uniform random variable over (0, 1) and let the event E, be the event that X # a.
Since X is a continuous random variable P(E,) = 1, since the probability X = a (exactly)
must be zero. Now the event N, F, is the event that X is not any of the elements from (0, 1).

Since X must be at least one of these elements the probability of this intersection must be
zero i.e. P(N,E,) = 0.



Problem 7

We have

Std(aX +b) V/Var(aX +b) = \/Var(aX)

= +/a*Var(X) = |a|o.

Problem 8

2

We know that P{0 < X < c} =1 and we want to show Var(X) < <.

have

Following the hint we

E[X?] = / 2? fx(z)da < c/ zrfx(z)dr = cE[X],
0 0
since x < ¢ for all z € [0, ¢]. Now

Var(X) = E[X?] - E[X])? < cE[X] - E[X)?
_ (E[X] E[XP) |

c c?

E[X]

Define a = — and we have

Var(X) < (a — o?) = ol —a).

Now to select the value of a that maximizes the expression «(1 — «) for « in the range
0 < a <1 we take the derivative with respect to «, set this expression equal to zero, and
solve for a. The derivative gives

(1 —2a) =0,

which gives o = % A second derivative gives —2¢? which is negative, showing that o = % is
a maximum. The value at this maximum is

and so we have that Var(X) < <.

Problem 9

Part (a): P{Z > a} = [~ \/%G*ZQ/QCZZ. Let v = —z so that dv = —dz and we have the
above given by

-0 q 9 1 2
[ L= [t bz,

0o V2T



Part (b): We find

1 > 1
P{|Z| > $} = \/%€Z2/2d2 -+ E€Z2/2d2
1 00

5

Part (c): We find

P{|lz]| <z} = e 2dz

1
= P{Z<z}+ \/76_22/2d2’
o0 T
<1 2
= P{Z <z} - —26_Z dz
<1 2 <1 <1
= P{Z <z} - —2_Z/de—/ ez/de+/ e 2dz
xT s —00 T —00 m

= 2P{Z <z} —1.

Problem 10 (points of inflection of the Gaussian

2 o2

0. To calculate f”(x) we need f'(x). We find

N 1 (z — p)?
So that the second derivative is given by

i (R (452 {2

Setting f”(z) equal to zero we find that this requires z satisfy

el S [y ]

We are told that f(x) = \/2170 exp {_lM}_ And points of inflection are given by f”(z) =

2

or (z — p)? = o Which has as solutions x = p + 0.



Problem 11 (E[X?] of an exponential random variable)

Theoretical Exercise number 5 states that
E[X" :/ ne" ' P{X > z}dx.
0

For an exponential random variable we have our cumulative distribution function given by
P{X<z}=1—-e"".

so that P{X > x} = e ** and thus our expectation becomes
oo
E[X"| = / na" e Mdr
0
Now if n = 2 we find that this expression becomes in this case

E[X? = / 2re M dx
0

= 2/ re Mdx
0
{xe +—/ e_)“dx}
0 A 0

-\
_ e _2
PN I N Pt

= 2

as expected.

Problem 12 (the median of a continuous random variable)

Part (a): When X is uniformly distributed over (a, b) the median is the value m that solves

/m dr /b dz
s b—a J, b—a’
Integrating both sides gives that m — a = b — m, which has a solution of m = “TH’

Part (b): When X is a normal random variable with parameters (u,0?) we find that m
must satisfy

"o 1 (z — p)? /°° 1 1 (z —p)?
ex —_——— dIL': ex —_——— de‘
/m — e = [ el

To evaluate the integral on both sides of this expression we let v = *>£, so that dv = %”C and
each integral becomes

m—p

|7 eet-Sia = [ —ewt-S)
ex _— Vo= ex _ v
oo o P13 mop /27 P15

m—p

) / | ( UQ}d
= — exp{——ltdv.
oo V2T P 2




Remembering the definition of the cumulative distribution function ®(-) as

1 * 2
O(z) = \/—2_7r/ e v 2dy

m

we see that the above can be written as ®(

(e

Thus we have m = p + o®71(1/2), since we can compute ®~! using the Matlab function
norminv, we find that ®~!(1/2) = 0, which intern implies that m = pu.

Part (c): If X is an exponential random variable with rate A then m must satisfy

/ )\e)‘md:v:/ )\e)‘mdle—/ e Mdx .
0 m 0

Introducing the cumulative distribution function for the exponential distribution (given by

F(z) = []" Ae™**dzx) the above equation can be seen to be F(m) =1— F(m) or F(m) = 3.

So in general the median m is given by m = F~1(1/2) where F is the cumulative distribution
function. For the exponential random variable this expression gives

Problem 14 (if X is an exponential random variable then cX is)

If X is an exponential random variable with parameter A, then defining Y = ¢X the distri-
bution function for Y is given by

Fy(a) = P{Y <a}
= P{cX <a}

- plx<t)

- Fx(9).

So, taking the derivative of the above expression, to obtain the density function for Y we
see that

ary

fr(a) = 7a



But since X is an exponential random variable with parameters A we have that

e ™ >0

fX(x):{ 0 <0

so that we have for fy(y) the following
de e
0

A —2y >0
= Ce ¢ y -
fY(?/) { 0 y <0

Q=

fr(y) =

Qleo

or

>0
<0

showing that Y is another exponential random variable with parameter %

Problem 15

The hazard rate function A(¢) is defined by A(t) = L&
variable distributed between (0, a) we have

L o<t<a
f (t)_{ 0 otherwise

/f t)dt = d—t,

and

so the hazard rate function then is

for0 <t <a.

Problem 16

t

. For a uniform random

For this problem if we are told that X has a hazard rate function Ax (t) we desire to compute
the hazard rate function for Y = aX, with a > 0. When Y = aX the probability density

1

function of Y is given by fy(y) = fx(y/a) () and its distribution function is given by

Fy(e) = PY < ¢} = P{aX < ¢} = P{X < 5} = Fx(5),

so the hazard rate for Y is given by

A(r) = D fx<£>(é)):@ (M)

1—Fy<t> 1—Fx<t/a

1— Fx(t/a)

G) Ax(t/a).



Problem 17

The Gamma density function is given by

o A0y

To check that it integrates to one we have

/0“ f(w)dz = /0“ )\e}#dx

To evaluate this let y = Ax so that dy = Adx to get

[ele} efyyafl 1 /OO B .
dy = e Yy*dy .
/0 () I'(a) Jo

We note that the integral on the right hand side fooo e Yy dy is the definition of the
gamma function, I'(a), and the above becomes equal to one showing that the Gamma density
integrates to one.

Problem 18 (the expectation of X* when X is exponential)

If X is exponential with mean 1/\ then f(z) = Ae™** so that
E[X"] :/ ke dy = )\/ e M dx
0 0
To transform to the gamma integral, let v = Ax, so that dv = Adx and the above integral
becomes ok g .
)\/ v—ke*”—v = )\k/ e dv .
0o A A 0

Remembering the definition of the I' function as fooo v*e Vdv = I'(k + 1) and that when k is
an integer ['(k + 1) = k!, we see that the above integral is equal to k! and we have that

k!

as required.

Problem 19 (the variance of a gamma random variable)

If X is a gamma random variable then



when z > 0 and is zero otherwise. To compute the variance we require E[X?] which is given
by

E[X? = /OO 22 f(x)dx

0

_ /oo x2 )\6—)\35()\1,)04—1 "
0 [(a)

e e
= / 22T e ™My
['(a) Jo

To evaluate the above integral, let v = Ax so that dv = Adx then the above becomes

)\a /oo ,Ua+1 efvd_v B )\a /oo Ua+1efvdv B F(Oz + 2)
L(a) ), Xt X xet2(a) J/, M)

Where we have used the definition of the gamma function in the above. If we “factor” the
gamma function as

INa+2)=(a+Dl(a+1)=(a+1)al(a),
we see that
ala+1)
Az

when X is a gamma random variable with parameters (a, A). Since E[X] =
compute Var(X) = F[X?] — E[X]? as

E[X?] =

o
3 we can

ala+1) o  «
Var(X):T_ﬁ:ﬁu

as claimed.

Problem 20 (the gamma function at 1/2)

We want to consider I'(1/2) which is defined as

T(I/Q):/ e Ve 2y
0

Since the argument of the exponential is the square of the term /2 this observation might

motivate the substitution y = y/z. Following the hint let y = /2, so that

1
dy = —dzx .
4 \V2x

So that with this substitution I'(1/2) becomes

'(1/2) :/0 V2dyev'/? :\/5/0 eV 2dy .



Now from the normalization of the standard Gaussian we know that

/oo L= Lyay =1
X — - 3
oo V21 P 2 Y

which easily transforms (by integrating only over the positive real numbers) into

2/00 ! exp{ v Hdy =1
xp{—=}dy =1.
; o p B Y

Finally manipulating this into the specific integral required to evaluate I'(1/2) we find that

va | " exp(=Lhdy = V7.

which shows that T'(1/2) = /7 as requested.

Problem 21 (the hazard rate function for the gamma random variable)

The hazard rate function for a random variable T' that has a density function f(t) and
distribution function F'(t) is given by

W
1—F(t)

For a gamma distribution with parameters (a, A) we know our f(¢) is given by

()

)\ef)\t()\t)afl t Z O

f(t):{ <o,

Lets begin by calculating the cumulative density function for a gamma random variable with
parameters («, A). We find that

¢ !
Fi = [ o= [ 208 e,

which cannot be simplified further. We then have that
00 t
1-F) = [ e [ re
0 0

-/ " (€)de

DY —X§ A a—1
L [ane
¢ I'(a)
which also cannot be simplified further. Thus our hazard rate is given by

)\6_>‘t()\t)o‘_l
I'(a)

o Ae ¢
‘];5 I'(«) dg

ta— 1 67)\25

ftoo ga—le—Agdf
1

7 (5)" e et

()




To try and simplify this further let v = % so that dv = %, and the above becomes

1 1

ffo pa—le=At(v=1)¢dq tert floo pa—le=Atv gy

A1)

Which is one expression for the hazard rate for a gamma random variable. We can try and
reduce the integral in the bottom of the above fraction to that of the “upper incomplete
gamma function” by making the substitution y = Atv so that dy = AMtdv and obtaining

1

X[yt ydy
teX [\ Dhe-1€ T

OBe 1
teM [ yelevdy
OB 1

ter T'(a, At)

At) =

Where we have introduced the upper incomplete gamma function whos definition is
given by

F(a,x):/ t* temtdt .

Problem 27 (modality of the beta distribution)

The beta distribution with parameters (a,b) has a probability density function given by

f(x):B(a,b)xa_l(l_x)b_l for 0<z<1.

Part (a): Our mode of this distribution will equal either the endpoints of our interval i.e.
x =0 or z =1 or the location where the first derivative of f(x) vanishes. Computing this

derivative the expression % = 0 implies
df a—2 b—1 a—1 b—2
%(:p) = (a—1Dz""(1—-2)"+b-1z"(1—2)"*(-1)=0

= 2 ?(1—-2)"?[2-a—-bz+(a—1)] =0,
which can be solved for the z* that makes this an equality and gives

—1
x*:h assuming a+b—2#0.

In this case to guarantee that this is a mazimum we should check that the second derivative
of f at the value of ai;iz is indeed megative. This second derivative is computed in the
Mathematica file chap_5_te_27.nb where it is shown to be negative for the given domains of
a and b. To guarantee that this value is interior to the interval (0,1) we should verify that

a—1

— <1
a+b—2

0<



which since a + b — 2 > 0 is equivalent to
0<a—1<a+b—2.

or from the first inequality we have that @ > 1 and from the second inequality (a—1 < a+b—2)
we have that b > 1 verifying that our point x* is in the interior of this interval and our
distribution is unimodal as was asked.

Part (b): Now the case when a = b = 1 is covered below, so lets consider @ = 1. From the
requirement a + b < 2 we must have b < 1 and our density function in this case is given by
(1 —z)>t

fla) = B(1,b)

This has a derivative given by

(1—b)(1 — )"
B(1,b)

f'(x) =

and is positive over the entire interval since b < 1. Because the derivative is positive over
the entire domain the distribution is unimodal and the single mode will occur at the right
most limit i.e. x = 1. Now if b = 1 in the same way we have a < 1 and our density function
is given by

Which has a derivative given by

(@ —1)z*2

f/(x)zwa

and is negative because a < 1. Because the derivative is negative over the entire domain the
distribution is unimodal and the unique mode will occur at the left most limit of our domain
i.,e. x = 0. Finally, we consider the case where a < 1, b < 1 and neither equal to one. In
this case from the derivative above our minimum or maximum is given by aj—;iQ which for
the domain of a and b given here is positive implying that the point x* is a minimum. Thus
we have two local maximums at the endpoints z = 0 and # = 1. One can also show (in the
same way as above) that for this domain of a and b the point z* is in the interior of the

interval.

Part (c): If a = b = 1, then the density function for the beta distribution becomes (since
Beta(1,1) = B(1,1) = 1) is
flz) =1,

and we have the density of the uniform distribution, which is “flat” and has all points modes.



Problem 28 (Y = F(X) is a uniform random variable)

If Y = F(X) then the distribution function of Y is given by

Fy(a) = P{Y <a}
= P{F(X)<a}
= P{X <F'(a)}
= F(F ') =a.

Thus fy(a) = % = 1, showing that Y is a uniform random variable.

Problem 29 (the probability density function for Y = aX + b)

We begin by computing the cumulative distribution function of the random variable Y as

Fy(y) = P{Y <yj
= P{laX+b<y}

= P{XSyT_b}

y—b>

= F
x(—

Taking the derivative to obtain the distribution function for Y we find that

frg) = gl Ly v b

dy a ‘a a’ a

).

Problem 30 (the probability density function for the lognormal distribution)

We begin by computing the cumulative distribution function of the random variable Y as
Fy(a) = P{Y <a}
= P{e* <a}
= P{X <log(a)}
= Fx(log(a)).

Since X is a normal random variable with mean p and variance ¢? it has a cumulative
distribution function given by
a J—
Fy(a) = ® < “)

g

so that the cumulative distribution function for Y becomes

Frla) o (“EOL).

o



The density function for the random variable Y is given by the derivative of the cumulative
distribution function thus we have

-5 (452 () ()

Since ¢'(x) = \/LZ—We_’”Q/ 2 we have for the probability density function for a lognormal random
variable given by

Problem 31 (Legendre’s theorem on relatively primeness)

Part (a): If k is the greatest common divisor of both X and Y then k must divide the random
variable X and the random variable Y. In addition, X/k and Y/k must be relatively prime
i.e. have no common factors. Now to show the given probability we first argue that that
k will divide X with probability 1/k (approximately) and divide Y with probability 1/k
(approximately). This can be reasoned heuristically by considering the case where X and
Y are drawn from say 1,2,...,10. Then if £ = 2 the numbers five numbers 2,4,6,8,10
are all divisible by 2 and so the probability 2 will divide a random number from this set is
5/10 = 1/2. If k = 3 then the three numbers 3, 6,9 are all divisible by 3 and so the probability
3 will divide a random number from this set is 3/10 ~ 1/3. In the same way when k = 4
the probability that 4 will divide one of the numbers in our set is 2/10 = 1/5 ~ 1/4. These
approximations become exact as N goes to infinity. Finally, X/k and Y/k will be relatively
prime with probability (). Letting Ex j to be event that X is divisible by &, Ey, the event
that Y is divisible by k, and Ex/iy/ the event that X/k and Y/k are relatively prime we
have that

Qv = P{D=k}
= P{Exi}P{Evi}P{Ex/ky/}

(e

Part (b): From above we have that Q;, = Q1/(k?), so summing both sides for k = 1,2,3, - - -

gives (since ) |, Q) = 1, i.e. the greatest common divisor must be one of the numbers 1, 2, 3, )

1=Q12%,
k=1

which is the desired results.

which gives the desired result of
1

Y
Since Y p-, 1/k* = 7?/6 the above expression for Q1 becomes

1 6
lepz—Q-
=T

@1



Part (c): Now () is the probability that X and Y are relatively prime will be true if P, = 2
is not a divisor of X and Y. The probability that P; is not a divisor of X is 1/P; and
the same for Y. So the probability that P, is a divisor for both X and Y is (1/P;)®. The
probability that P, is not a divisor of both will happen with probability 1 — (1/ P1)2. The
same logic applies for P, giving that the probability that X and Y don’t have P, as a factor
is1—(1/ P2)2. Since for X and Y be be relatively prime they cannot have any P; as a joint
factor, and thus we are looking for the conjunction of each of the individual probabilities.
This is that P; is not a divisor, that P, is not a divisor, etc. This requires the product of all
of these terms giving for (); that

o=I( 7))

i=1

Problem 32 (the P.D.F. for Y = g(X), when g is decreasing)

Theorem 7.1 expresses how to obtain the probability density function for Y when Y = g(X)
and the probability density function for X is known. To prove this result in the case when
g(+) is decreasing lets compute the cumulative distribution function for Y i.e.

Fy(y) = P{Y <y}
= P{g(X) <y}
By plotting a typical decreasing function g(x) we see that the set above is given by the set
of x values such that x > ¢~!(y) and the above expression becomes

Fyly) = / T @)

)
Talking the derivative of this expression with respect to y we obtain

: - dg”!
Fyt) = £l ) ()Y
y
Since dg:i—;(y) is negative
(_1>d9‘1(y) _|dg™(y)
dy dy |’

and using this in the above the theorem in this case is proven.

Chapter 5: Self-Test Problems and Exercises
Problem 1 (playing times for basketball)

Part (a): The probability that the players plays over fifteen minute is given by

40 20 30 40
fx)de = / 0.025dz + / 0.05dz + / 0.025dx
5 1 3

5 20 0

= 0.025- (5) + 0.05 - (10) + 0.025 - (10) = 0.875.

1



Part (b): The probability that the players plays between 20 and 35 minute is given by

35 30 35
flz)der = / 0.05dz + / 0.025dx
2 3

20 0 0
= 0.05-(10)+0.025- (5) = 0.625.

Part (c): The probability that the players plays less than 30 minutes is given by

30 20 30
flz)dzx = / 0.025dz + / 0.05dx
1

10 0 20

— 0.025- (10) +0.05 - (10) = 0.75.

Part (d): The probability that the players plays more than 36 minutes is given by

B f(z)dz =0.025-(4) =0.1.
36

Problem 2 (a power law probability density)
Part (a): Our random variable must normalize so that [ f(z)dx =1, or

1 n+l |1
x
/cx”dx:c = )
0 n+1lf, n+1

C

so that from the above we see that ¢ = n+ 1. Our probability density function is then given
by

f (n+1a2™ 0<z<1
f(z) = { 0 otherwise

Part (b): This expression is then given by
1
P{X >z} :/ (n+1)"dé = f"“}i =1—2"" for O<w<l.

Thus we have

1 <0
P{X>z}=<¢ 1—-2"" 0<z<1
0 x>1

Problem 3 (computing E[X] and Var(X))

Given this f(z) we compute the constant ¢ by requiring [ f(x)dz = 1, which in this case is

2 5
cT

crtdr = —
0 5

2
C

(25) =1,
0 5




SO ¢ = % Thus we can compute the expectation of X as

2 2 6
D ) )

E[X]:/ o2 ) atde = = | 2Pde=—> T

. \32 32 /, 32 6

And Var(X) = E[X? — E[X]?, which means that we need

Problem 4 (a continuous density)

Our f(z) must integrate to one

1
ba®)dr = —— + —
/0(ax+x)x 2+3

We also told that E[X] = 0.6 so

ar® bzt

1
E[X] :/ (az® + ba?)dw = ?—1—7
0

Solving for the a and b we have the following system
(12 1/3)[a] [ 1
1/3 14| b T [06 ]

s i
Los vl (1) (2) s,

By Cramer’s rule we have

1/3 1/4

and
)1/2 1 )
1/3 0.6

1 1

8 9

=-24.

Now for Part (a)
1/2

1/2 3
24
T —045-01=10.35.

0 3

3.622
2

For Part (b) we have Var(X) = F[X?] — E[X]? so

P{X <1/2} = / (3.62 — 2.42%)dr =

0

1
E[X?] = / (3.62 — 2.42%)dx = / (3.62° — 2.42%)dx
0

3.62!  2.42° !

4 5
So that Var(X) = 0.42 — (0.6)? = 0.06.

:ﬁ—%_mz
4 5

0



Problem 5 (a discrete uniform random variable)

We want to prove that X = int(nU) + 1 is a uniform random variable. To prove this first
fix n, then X =i is true if and only if

Int(nU)+1=4 for 1=1,2,3,---,n.

or
Int(nU) =i—1.
or . 1 .
Tl cU< for i=1,2,3,---.m
n n

Thus the probability that X =7 is equal to

0 -1 1
P{X:’l}:/;_lldfzé_zn :E for i:1’273’...7n.

n

Problem 6 (bidding on a contract)

Assume we select a bid price b. Then our profit will be b — 100 if get the contract and zero
if we don’t get the contract. Thus our profit is a random variable that depends on the bid
received by the competing company u. Our profit is then given by (here P is for profit)

0 b>u
P(b)_{ b—100 b<u

Lets compute the expected profit

E[P(b)] = /:0 ;d§+/b140(b—100)-;d£

o 140 — 70 140 — 70
(b—100)(140 — b)  240b — b* — 14000
70 B 70 '

Then to find the maximum of the expected profit we take the derivative of the above expres-
sion with respect to b, setting that expression equal to zero and solve for b. The derivative
set equal to zero is given by

dE[P(b)] 1
——2= = —(240—-2b) = 0.
db 70< )
Which has b = 120 as a solution. Since d%;[bi(b” = —7—20 < 0, this value of b is indeed

a maximum of the function P(b). Using this value of b our expected profit is given by
400 _ 40
70 T T



Problem 7

Part (a): We want to compute P{U > 0.1} = f01.1 d¢ =0.9.

Part (b): We want to compute

P{U >0.2,U > 0.1}
P{U>0.1}
P{U>02} 1-02 08 8

P{U>01} 1-01 09 9

P{U>02|U>01} =

Part (c): We want to compute

P{U >0.1,U >0.2,U > 0.3}
P{U>0.1,U > 0.2}
P{U>03} 07 7

P{U>02} 08 &

P{U>03/U>01,U>02} =

Part (d): We have P(winner) = P{U > 0.3} = 0.7.

Problem 8 (IQ scores)

We can transform all questions to those involving a standard normal. We have with S the
random variable denoting the score of our I1Q test taker. Then we have

P{S5>125} = 1— P{S>125}
—1 150 — 1
_ 1_P{S 00 _ 150 00}
15 15
= 1-P{Z<1.66}=1-®(1.66).

Part (b): We desire to compute

15 = 15
= P{—0.66 < Z < 0.66} = $(0.66) — d(—0.66)

-1 110 -1
P{90 < 5 <110} = P{U<Zgu}

Problem 9

Let 1:00—T be the time we leave from the house. Then if X is the random variable denoting
how long it takes us to go to work, we arrive at work at the time 1:00—7+ X. To guarantee
with 95% probability that we arrive on time we must require that 1:00—7 + X <1:00 or

-T+X<0 or XT,



with 95% probability. Thus we require 7" such that P{X < T} = 0.95 or

X —-40 T —40 T —40
TS }=0.95= ®(

T —40
7

P{ ) =0.95,

=®10.95) = T =40 + 701(0.95) .

Problem 10 (the lifetime of automobile tires)

Part (a): We want to compute P{X > 40000}, which we do by converting to a standard
normal. We find

X — 34000
P{X >4 = pl{Z T
{X > 40000} { oo 2 5}

= 1-P{Z<15}=1—®(1.5) = 0.0668.

Part (b): We want to compute P{30000 < X < 35000}, which we do by converting to a
standard normal. We find

P{30000 < X < 35000} =

30000 — 34000 _ , _ 35000 — 34000
4000 == 4000
= P{-1<Z <025} ~0.4401.

Part (c): We want to compute

P{X > 40000, X > 30000}  P{X > 40000
P{X > 40000|X > 30000} = X2 A 2 }_P{X> }

P{X > 30000} ~ P{X >30000}
We again do this by converting to a standard normal. We find
P{X > 40000} P{Z > %}
P{X >30000} P {Zz > 3000-31000
1 —®(1.5)
= —— = =0.0794.
1—®(-1.0)

All of these calculations can be found in the Matlab file chap_5_st_10.m.

Problem 11 (the annual rainfall in Cleveland)

Part (a): Let X be the random variable denting the annual rainfall in Cleveland. Then we
want to evaluate P{X > 44}. Which we can do by converting to a standard normal. We
find that

X —40.2 _ 44402
P{X > 44} = P{ > }

84 84
= 1—®(0.452) = 0.3255.



Part (b): Following the assumptions stated for this problem lets begin by calculating P(A;)
fori=1,2,...,7. Assuming independence each is equal to the value calculated in part (a) of
this problem. Lets denote that common value by p. Then the random variable representing
the number of years where the rainfall exceeds 44 inches (in a seven year time frame) is a
Binomial random variable with parameters (n,p) = (7,0.3255). Thus the probability that
three of the next seven years will have more than 44 inches of rain is given by

(;)p%1—m4:ozw&

These calculations are performed in the Matlab file chap_5_st_11.m.

Problem 14 (hazard rates)

Part (a): We have
P{X>2}=1-P{X<2l=1-(1—eP)=e? =¢".
Part (b): We find

P{l1<X <3} = P{X<3}-P{X<1}

= l-eN-(1—-el)=et-e?.
Part (c): The hazard rate function is defined as

LG
Az) = T~ P

Where f is the density function and F' is the distribution function. We find for this problem
that

dr d > 2
= — = —(1 — -z =9 -z .
R T
so A(z) is given by
2we™
Az) 1—(1_e=)

Part (d): The expectation is given by (using integration by parts to evaluate the first
integral))

E[X] = /0 xf(x)dx:/o v(2ze™")dx
ve |71 e
= 2 - —d
S0
0
= / e d .
0




From the unit normalization of the standard Gaussian \/%7 = e~**/2ds = 1 we can compute
the value of the above integral. Using this expression we find that fooo e dr = \/7/2 thus

Part (d): The variance is given by Var(X) = F[X?] — E[X]? so first computing the expec-
tation of X? we have that

E[X? = / 22 f(x)dx :/ 22 (2ze " )da
0 0
2 —x2 & 1 0 )
= 2 re + —/ 2eue " dx
0
) e—mQ &
= 2/ re " de = 2 =1.
0 -2 0

Thus
4 —7

il
4 4

Var(X)=1—



X17 X2 P{X17X2}
0,0 | () ()
0,1 S

Lo | (55) (55)

1,1

)

X1, Xo X3 | P{Xy, Xy, X5}
0.0.0 | () (3] (%)
0.0.1 | (5)(£) ()
010 | (5)(E) ()
o1 | (35)(E) ()
Lo
Lo | (5 () ()
Lo
L | )6 6

Table 24: The joint probability distribution for Problem 3 in Chapter 6

Chapter 6 (Jointly Distributed Random Variables)

Chapter 6: Problems
Problem 2

We have five white and eight balls. Let X; = 1 if the ¢ ball selected is white, and equals zero
otherwise.

Part (a): We want to compute P{X;, X»}. Producing the Table 23 we have We can check
that the given numbers do sum to one i.e. that >y , P{Xi, Xo} = 1. We have

1 156
—— (56 4+404+40420) = ——— = 1.
151300 T40+40420) = 557

Part (b): We want compute P{X;, X3, X3}. Enoumerating these probabilities we compute
our results in Table 23

Problem 3

We begin by defining Y; = 1 if the ¢ white ball (from five) is selected at step i and zero
otherwise.



Part (a): Computing the joint probability by conditioning on the first ball drawn, we have

P{Yl — O’ Yé = O} P{YQ = O|Bl is WQ}P{Bl is W2}

+ P{Y; = 0| By isnot W)} P{ By isnot W5}
1 1 n 11 12
13 12 13)°

Now the other probabilties are computed in the same way. We find

roi-in- (2)(3)

PLY) =1, = 0} = (113) P{Y, = 0} = (%3) =

oo (£) (2)

and

Problem 10

Part (a): We find (performing several manipulations on one line to save space) that

P{X <Y} = //fxydxdy—/mo “fxydydx

oo

/ / @) gy / S
— y T = e X
=0 Jy=x (_1) x

= / e (e ")dx —/ e 2dy = < =—.

=0 =0 (_2) 0 2
Part (b): We compute that
P{X <a} = //fa:yda:dy—/ / ~@) dyda
z=0 Jy=0
= e’ dx—/ e Ydr = :1—67“
/xO (_1) 0 =0 (_1) 0

Problem 11 (shopping for a television)

We have pry = 0.45, ppr = 0.15, pg = 0.4, so this problem looks like a multinomial
distribution. If we let Ny, Npp, and Ng be the number of ordinary televisions, plasma



televisions, and people browsing. Then we desire to compute

N
P{NTV - 2wNvPT = 17 NB - 2} = ( NTV NPT NB )pij\[\q;vpg;Tpr

— < ! )(0.45)2(0.15)1(0.4)2

211121
= 0.1458.

Problem 12

We begin by recalling the example 2b from this from this chapter. There the book shows
that if the total number of people entering a store is given by a Poisson random variable with
rate A and each person is of one type (male) with probability p and another type (female)
with probability ¢ = 1 — p, then the number of males and females entering are given by
Poisson random variables with rates Ap and A(1 — p) respectively. In addition, and more
surprisingly, the random variables X and Y are independent. Thus the desired probability
for this problem is

3 f)\p< Ap)? 3 i
e ) N~ (D)
P{X <3|Y =10} = P{X <3} = ——=e 7 :
If we assume that men and women are equally likely to enter so that p = 1/2 then the above
becomes with A = 10

6525—i—€5 1+5+5—2+5—3 — ¢7°(39.33) = 0.265
il 2 3] T

Problem 13

Let X be the random variable denoting the arrival time of the men and Y be the random
variable denoting the arrival time of the women. Then X is a uniform random variable with
X € [12:15, 12:45], and Y is a uniform random variable with Y € [12:00, 1:00]. To simplify
our calculations, we will let the time 12:30 be denote zero and measure time in minutes.
Under this convention X is a uniform random variable taking values in [—15,+15] and YV
is a uniform random variable taking values in [—30,+30]. Then the question asks us to
compute P{|X — Y| < 5}. To compute this, condition on the case when the men arrives
first or second. This expression then becomes

P{X-Y|<5} = P{Y - X <5 X<Y}P{X<Y}
+ P{X-Y <5 X>Y}P{X>Y}.
We will first compute P{X < Y} which can easily be computed from the joint density

Ifxy(z,y) = fx(x)fy(y) since the arrival of X and Y are independent. From our chosen
coordinate system we have a valid domain for X and Y that looks like



WWX draw figure ...

In that figure form the line X =Y we see clearly the domain where X < Y. Thus

P{X <Y} = //Q fxy(z,y)dxdy .

Since if we integrate over all of 2 we must obtain one, the joint density is given by
1
30-60 1800

To evaluate this integral we regonnize it as the area of the suggested trapezoid. Using the
result from elementary geometry that area of a trapezoid equals the height times the average
of its two bases. We have

PIX <Y} — dad
X <7} 1800//9)(<ny

_ 20 . 45 + 15 _ 1
1800 2 2

Thus the other conditioning probability P{X > Y} is easy to compute

fxy(z,y) =

P{X>Y}:1—P{X<Y}:%.

Now lets compute P{Y — X < 5|X < Y} which from the definition of conditional probability
is given by
P{Y - X <5X <Y}

P{X <Y}
The top probability is then given by the following integration region.

WWX: draw region

y=x+5
PlY - X <5 X<Y} = / / fxy(z,y)dydx
=—15

=—x

/ . IsppE e a)de

1 15
= — (2x + 5)dx
1800 / s

1 ( 45 ’ 1
x x —.
1800 T 12
Thus P{Y — X <5|X <Y} = 11/% = ¢. Now additional probabilities can be computed in
using these same methods but a direct solution to the problem is to compute P{|X —Y| < 5}

directly. For example, to compute P{|X — Y| < 5} we integrate over the region

WWX put plot here!!!



and is represented by the following integral

+15
fxy(z,y)dady = ——— / dydx
//Q{XY<5} 1800 r=—15 Yy=xr— 5

1 1
= 5— (z—5))de =~
1800 12715(1% (z —5))dx

Now the probability that the man arrives first is given by P{X < Y} and was computed
before to be 1/2.

Problem 14

Let X denote the random variable providing the location of the accident along the road. The
according to the problem specification let X be uniformly distributed between [0, L]. Let Y
denote the random variable the location of the ambulance. Then we define D = | X — Y|
the random variable representing the distance between the accident and the ambulance. We

want to compute
S N
X,YeQ

with € the set of points where | X — Y| < d. In the X, Y plane the set |z — y| < d can be
graphically represented by

WWX put drawing!!!

Using the diagram we see how to analytically integrate over the domain (2. Specifically we
have

d z+d
P{D <d} = / - f(x,y)dyder/ / f(x,y)dydx
=0 Jy= =

L L
/ f(z,y)dydx,
rz=L—d Jx—d

Since X and Y are independent fxy(x,y) = L2 so the expression above becomes

1 d 1 L—d
P{D <d} = T2 (x+d)dx+ﬁ (x+d—(x—d))dx

1 "

+ ﬁ L_d<L—SL’—|—d)dSL’
1 (a2 ¢ 1 22|

= = (= +d 2d(L — 2d L+d)z—=—
5 (5 o] it —2ay+ g5 (-G
(2L — d)d

-2

Then fp(d) = dl;](gd()d) (meaning we take the derivative with resepct to the variable d) and we

find fp(d) = 259,



Problem 32

Part (a): Since each week the gross sales is a draw from an independent normal random
variable the sum of n of these normal random variables is another normal with mean the
sum of the n means and variance the sum of the n variances. For the case given in this
problem we have two normals over the two weeks and the mean gross sales is

f = 2200 + 2200 = 4400 .

and variance is
o? = 230% + 2302 = 105800

The we desire to compute

P{Sales > 5000} = 1 — P{Sales < 5500}
S — 4400 _ 5000 — 4400
= 1-P <

3252 3252
= 1— ®(1.8446) = 0.0325.

Part (b): In this part of the problem I'll compute the probability that the weekly sales
will exceed 2000 by treating this probability as the probability of success under a Binomial
random variable model. T’ll use the Binomial mass function to compute the probability that
our weekly sales exceeds 2000 in two of the next three weeks. Defining p to to be

p = P{Sales > 2000}
les — 22 2 — 22
_ 1_P{Saes 00 _ 2000 OO}.

230 - 230
Then with this probability we are after is

Ps:(g)pQ(l—p)1+(§)p3:O.9033.

Problem 44

This is a problem in so called Bayesian inference. By this what I mean is that given informa-
tion about the number of accidents that have occurred, we want to find the density (given
this number of accidents) of the accident rate A. Before observing the number of accidents
in a year, the unknown A\ is governed by a gamma distribution with parameters s and «.

Specifically,
86_5/\(5)\)“_1
I'(«) A >0
0 A<0

We wish to evaluate p(A|N = n) where p(A\|N = n) is the probability that A takes a given
value after the observation that n accident occurred last year. From Bayes’ rule we have
that

PN =n|A)f(A)
Jop(N = nln) FOVax

fA) =

P(AIN =n) = x p(N =n|A)f(N).




Now p(N = n|A) is a Poisson random variable with mean A\ and therefore has a density

function by

e—)\)\n B e—)\)\n
n!  T'(n+1)

so the above expression above becomes

e~ A\ 867‘?)‘(8)\)0‘71 6*)\(14’3)80{)\”4’0{4’1
I'(n+ 1)) < I'(a) ) - T(a)T(n+1)

p(N =n|\) = n=0,1,2--

PO =) o

which is proportional to e~(M*$A\n+e+1 " The density that is proportional to an expression

like this is another gamma distribution with parameters s + 1 and n + «. This is seen from
the functional form of the gamma distribution (presented above) and from this we can easily
compute the required normalizing factor. Specifically we have

(S+1)67(s+1))\((8+1)>\)n+a—1
pOIN =n) = T =0
0 A<0

This is the conditional density of the accident parameter .

To determine the expected number of accidents the following year (denoted Ny) we will first
compute the probability that we observe m accidents in that year i.e. P{Ny = m}. This is
given by conditioning on A as follows

PN, = m} — /A PN, = m|\}p(A\)dA,

where in this expression everything is implicitly conditioned on Ny = n i.e. that in the first
year we observed n accidents. The above integral becomes

oo \ m! I'(n+ )

(S + 1)n+a /OO ef(s+2))\)\n+m+a71d)\ )
m!l'(n+ a) Jy

To evaluate this integral let v = (s + 2)A then dv = (s + 2)dX and the above becomes

(8 + 1)n+o¢ /OO B Un—l—m—i—a—l
P{N, = = — v d
Nz =m} m!T'(n + «) Jo ‘ (s 4 2)ntmta—itl v

(8 + 1)n+a
m!T'(n + «a)(s + 2)ntmta
'n+m+a) (s+1)"*
Fim+ 1DI'(n + «a) (s + 2)ntmta

I'(n+m+ «)

for m=0,1,2,3,---

Now a generalization expression for the binomial coefficient ( Z ) is given by

n\ n! I(n+1)
(k ) CK(n—k)! T(k+1)I(n—k+1)’



which from the definition in terms of the gamma function is valid for non integer n and k.
Thus

n+m+a)  (n+m+a—-1Y\_ [(n+m+a—1
Fm+1)IC(n+a) m N n+a-—1 ’

so the distribution for P{N; = m} becomes (using the second expression for the ratio of

gamma functions)

_ 1n+a
nAmta 1)(@# for m=20,1,2,---

P{N2:m}:< 7’L+CY—1 S+2)n+m+a

We can shift this index N, to be “offset” by n+ « to make this look like a negative binomial
random variable. To dq this define Ny = Ny + (n + «), then since the range of N, is from
0,1,2--- the range of Ny is from n+a,n+a+1,---. Thus

B m—1 s+1\" 1
B r—1 s+2) (s+2)n’
Where we have defined » = n + a and m take values in the range r,7 + 1,7 + 2,---. Then
s+1

further defining p = %= so that

s+ 2 s+1_ 1
s+2 s+2 s+27

l—p=
we have that the above is given by
\ ~ m—1 r m—r ~
P{Ngzm}:<r_1)p(1—p) for m=rr+1r+2,---

From this expression and Example 8f from the book we know that

BNy = = (”2) (n+a).

s+1

The expectation of Ny, the expected number of accidents is then given by

E[N;] = E[Ny] — (n+ )
— (zﬁ)mm)—(nm)
G-t

which is requested expression.

Problem 53

From the theorem on the transformation of coordinates for joint probability density functions
we have that

fxy(x,y) = fzu(z,u)|J(z,u)] "



Now in this case the Jacobian expression becomes

ey = |8 § |- | VTt Bty
’ B 07| e ()sint) +vE coslu)
— §COSZ(u) + ; sinZ(u) =1.

We also have that fxy(z,y) = fz(2)fu(u) by independence of the random variable Z and
U. Since Z is uniform [0, 27] and U is exponential with a rate one we get for fxy(z,y) the

following
1 —z
fxy(zy) = <%) le™=.

Now since
X (U) and
—— = oS
27

squaring both sides and adding we obtain
X2 Y2
2Z "27

=sin(U),

Sk

L,

or Z = 1(X?+4Y?), thus we have

1 71(1.2+y2) . ]_ 7% ]_ 7%2

x, = —e 2 = € : € )
fX,Y( y) o \/ﬂ \/ﬂ

which is the product of two probability density functions for standard normal random vari-
ables showing that X and Y are independent and normal.

Chapter 6: Theoretical Exercises
Problem 19
We are asked to compute p(W|N = n), using Bayes’ rule this can be expressed as

P{N = n|W}P(W)
o P{N = n[W}P(W)dw

Now ignoring the normalizing term the above is proportional to

e~ W Befﬁw(ﬁw)tfl
I'(n+1) I'(¢) ’

which by factoring only the terms that depend on w is proportional to

6*(5+1)wwn+t71

)

which is the functional form (in w) for a gamma distribution with parameters n + ¢ and
B+ 1. Thus
(B+ De” (B + 1w)™*!

F(n+1) '

p(WIN =n) =



Problem 22

We desire to compute P{[X]| =n,X — [X] <z} forn=10,1,2,--- and 0 < z < 1. This is
given by the following integral

=N

n+x 6_)\5 n+x
/ AeMde =\ ——| = A
¢ A,

To see if [z] and X — [X] are independent, consider if the joint distribution function is the
product of the two marginalized distributions. The joint probability density function of this
random variable is given by the derivative of this with respect to x i.e.

Inx(n,x) = %P{[X] =n, X — [X] <z} = Ae A

computing the marginal distribution we first compute

P{[X]=n} = /10 fyvx(n,z)de = )\/01 e M) gy

)\ 1
= —67

A 0
_ _(6—)\(71—1—1) . 6—)\71) — e—An o e—)\(n-‘rl) )

A(n+x)

Also

X —[X]=2) = 3 A
n=0

[e9)
— )\€fo E :ef)\n
n=0
[S)

— )\G—Ax Z(e—)\)n
n=0
1 Ae M

= e ™ =
€ l—er 1—e’

so if fy x(n,z) = P{[X] =n}p(X — [X] = x), then our elements are independent. Comput-
ing the right hand side of this expression we have

—Az
AT )

—An _ _—A(n+1)

which does equal fy x(n,z) so these two random variables are independent.

Problem 23

Part (a): Given X; for i = 1,2,--- ,n with common distribution function F'(x) define
Y = max(X;) for i = 1,2,---,n. Then Y is called the nth order statistic and is often



written X(,). To compute the cumulative distribution function for X, i.e. P{X(,) <z} we
can either use the result in the book

Pl <ab =30} ) Pt - Fo).

for j = n which gives Fx = F (y)", or we can reason more simply as follows. For the
random variable X, to be less than x, each draw X; must be less than x. Each draw is less
than 2 with probability F(z) and as this must happen n times, the probability that X, is
less than x is F'(z)", verifying the above.

Part (b): In this case define Z = min(X;), then Z is another order statistic and this time
corresponds to X(j). Using the distribution function from before we have

n

Fr, = X (4 ) Fwra-For

k=1
n

n e n n
= Y () rera-rwrt- () Fre - )
k=0
= 1-(1-F(y)"
Or we may reason as follows. The distribution function

Fy(x)=P{Z <z} = P{ml_in(Xi) <z} =1- P{min(X;) > z}.

This last probability is the intersection of n events i.e. each X; that is drawn must be drawn
greater than the value of z. Each event of this type happens with probability 1 — F(z).
Giving that

P{miin(Xl-) <z}=1-—(1-F(x))".

Problem 27 (the sum of a uniform and an exponential)

Part (a): Since X and Y are independent, the density of the random variable Z = X +Y
is given by the convolution of the density function for X and Y. For example

f2la) = / " fala—y) fr(y)dy = / Iy (a— y)dy.

Since X is uniform we have that



initial step function flipped step function

Figure 3: Left: The initial probability density function for X or fyx(x) (a step function).
Right: This function flipped or fx(—=x).

flipped step function shifted right by 0.75 18 T T "

0.8f

0.6

0.4f

Figure 4: Left: The initial probability density function for X, flipped and shifted by a = 3/4
to the right or fx(—(z —a)). Right: The flipped and shifted function plotted together with
fy (y) allowing visualizations of function overlap as a is varied.



To evaluate the above convolution we might as well select a formulation that is simple to
evaluate. I'll pick the first formulation since it is easy to shift to the uniform distribution
to produce fx(a — y). Now since fx(x) looks like the plot given in Figure 3 (left) we
see that fx(—z) then looks like Figure 3 (right). Inserting a right shift by a we have
fx(=(x —a)) = fx(a — z), and this function looks like that shown in Figure 4 (left). Thus
we can now evaluate the distribution function for fz(a), we find that

fa) = [ 1wy,
—1+a
Now since fy(y) is zero when y is negative, to further evaluate this we evaluate it for some
specific a’s. One easy case is if @ < 0 then fz(a) = 0. If @ > 0 but the lower limit of
integration is negative, that is —1 +a < 0, i.e. 0 < a < 1, then we have

fala) = [ oy = [ ey = /an—*ydy

—1+4a 0
e M
-

= —(eM—_1)=1—¢e",
0

If @ > 1 then the integral for fz(a) then is

frw) = [ fwdy= [ ey

1+a —14a
e M |?
—A —1+a
—A
— _(6—)\@ e—)\(—l—l—a))
A

In summary then
0 a<0
fz(a) = 1—e e 0<a<l
e Maml) A g5 ]

In the MATLAB function chap_6_prob_27.m we have code to duplicate the above figures.

Part (b): If Z = 2 then to compute the distribution function for Z is

Fz(a) = P{Z <a}

= P{X <aY}

-/ /X oy

-/ /X S @@y

where we get the last equality from the independence of X and Y. The above integral can
be evaluated by letting x range over 0 to 1, while y ranges over %:c to +00. With these limits



818
I/\

oo or x < ay < oo. So the integral above becomes

1 o
/ / y)dydx = / / e NMdydx
=0 Jy=z/a 0 J:/a

Problem 33 (the P.D.F. of the ratio of normals is a Cauchy distribution)

As stated in the problem, let X; and X5 be distributed as standard normal random variables
(i.e. they have mean 0 and variance 1). Then we want the distribution of the variable
X1/Xs. To this end define the random variables U and V as U = X;/X, and V = X,. The
distribution function of U is then what we are after. From the definition of U and V' in terms
of X7 and X, we see that X; = UV and X5 = V. To solve this problem we will derive the
joint distribution function for U and V' and then marginalize out V' giving the distribution
function for U, alone. Now from Theorem 2 — 4 on page 45 of Schaums probability and
statistics outline the distribution of the joint random variable (U, V), in term of the joint
random variable (X7, X5) is given by

. 8(:101,202)
g(u,v) = f(x1,72) W
Now
6(1’1,1’2) . v ou _|’U‘
O(u,v) | |0 1| 70
so that

g(u,v) = f (1, 22) 0] = p(x1) plws)|ael,
as f(x1,xe) = p(z1)p(z2) since X; and X, are assumed independent. Now using the fact
that the distribution of X; and X5 are standard normals we get

1 1

g(u,0) = 5- exp(— (wo)?) exp(—5 ) o]

Marginalizing out the variable V' we get

oo 1 [
g(“) = / g(u, U)dU = — / v 67%(1+u2)v2dv
_ T Jo

oo

To evaluate this integral let n = 4/ 1+” v, and after performing the integration we then find

that L
g(u) = —

Tl+u?’
Which is the distribution function for a Cauchy random variable.




Chapter 7 (Properties of Expectations)

Chapter 7: Problems
Problem 1 (expected winnings with coins and dice)

If we roll a heads then we win twice the digits on the die roll. If we roll a tail then we win
1/2 the digit on the die. Now we have a 1/2 chance of getting a head (or a tail) and a 1/6
chance of getting any individual number on the die. Thus the expected winnings are given

by
1 1/1 1 1/1 11 11
i e (22 (2 )+ == (2:2) -

2 6(2 )+2 6(2 )+ U R A
or factoring out the 1/2 and the 1/6 we obtain

L1 1+2+3+4+5+6+2+2 2+2-342-44+2-54+2-6
2 6\2 2 2 2 2 2

which equals
105
24

Problem 2 (the game of Clue)

Part (a): We have six choices for a suspect, six choices for a weapon and nine choices for a
room giving in total 6 - 6 - 9 = 324 possible combinations.

Part (b): Now let the random variables S, W, and R be the number of suspects, weapons,
and rooms that the player receives and let X be the number of solutions possible after
observing S, W, and R. Then X is given by

X =(6-8)6—W)9-R).

Part (c): Now we must have
S+W+R=3 with 0<5<3, 0<W<3, 0<R<3

Each specification of these three numbers (S, W, R) occurs with a uniform probability given

by
1 1 1

() ()"




using the results given in Chapter 1. Thus the expectation of X is given by

E[X] = ZZZ@‘ S)(6—W)(9 - R)

S W R
= 66w Y0
- 11_0 6 > (6-W)9-—R)+5 Y (6-W)O9-R)
W+R=3 W+R=2
+ 4 > (6-W)9-R)+3 Y (6-W)O9-R)
W4+R=1 W+R=0
= 190.4

Problem 3 (the expectation of | X — Y|?)

We have by definition

E|X -Y]] = / / & — yl* fxy (@, y)dzdy

= //|x—y|“d:pdy.

Since the area of region of the x —y plane where y > x is equal to the area of the x —y plane
where y < x, we can compute the above integral by doubling the integration domain y < x

to give
1 © 1 (z — y)a+1
2 z—y)%dydr = 2 —1)——|%dx
//< y)dy | et
2 1
= / xHdx
o+ 1 =0

_ 2 'TOH—Q |1

 a+la+2"

B 2

a (a+1)(a+2)
Problem 4

If X and Y are independent and uniform, then

P{X=xY =y} =P{X =a}P{Y =y} = (%)2 .

Then

BIX - v = ZDx—m( )



We can sum over the set y < x and double the summation range to evaluate this expectation.
Doing this we find that the above is equal to

-1

H

Ms

m2

<

=1 y=1

Note that the second sum above goes to x — 1 since when y = x the term in the above
vanishes. Now evaluating the inner summation we have that

-1

H

x(x—1)
-1 —2 — 241 = = —".
y:1 (@G- +@—2)+@—3)+ - +2+1=Y y 5
So the above double sum then becomes
2 = z(r—1) -
e [l
=1 r=1 =1
Now remembering or looking up in tables we have that
. m(m + 1)
2
=1
ixz _ m(m+1)(2m + 1)
=1 6
so that our expectation then becomes
I fm(m+1)2m+1) m(m+1)
E[X-Y]] = — _
m 6 2
(m+1)(m—1)

as requested.



Problem 5

Then the distance traveled by the ambulance is given by D = |X| + |Y| so our expected

value is given by
15 (15 1 1
ol = [ el (3) (5) e
-1.5J-15

1 1. 1.5
= 5[ el + ey
—-1.5J-1.5
1 1.5 1.5
=3 (3/ |x|dx+3/ |y|dy)
—1.5 —1.5
1 1.5 1.5
= —(2/ xdx+2/ ydy)
3 0 0
_ 2 SL’_Q 1.5 N y_g 1.5
3\ 2|, " 2],
19,9\ _3
- 3\4 4) 2

Problem 6

Let X; be the random variable that denotes the face on the die roll 7. Then the total number
of die is the random variable 0
7= Xi.
i=1

Then the expectation of Z is given by

EML:E:EMJ.

Now since X; are uniformly distributed discrete random variables between 1, 2, 3, 4, 5, and
6, we have

1
BX;] = Z(1+2+3+4+5+6)=35.

So we then have that E[Z] = 10 (1) = 35.

Problem 7

Part (a): We want to know the expected number of objects chosen by both A and B. A
will select three objects, then when B selects his three objects it is like the problem where
we have three special items from ten and the number selected that are special (in this case



selected by person A) is given by a hypergeomeric random variable with parameters N = 10,
m =3, and n = 3. So

P{X =i} = <T>(N]\£L_T) i=0,1,2,---,m
()

This distribution has an expected value given by

nm 9

Part (b): After A has selected his three, then B will select three from ten where three of
these ten are “special” i.e. the ones that are picked by A. Let X be the random variable
that specifies the number of A objects that B selects. Then X is a hypergeometric random
variable with parameters N = 10, m = 3, and n = 3. So

(1))
) n—1
PX: = .20,1,2,"',
{ i} N i n
n
Then if B selects X of A’s selections then (N —3) — (3 — X)) are not chosen by either A or B.
Lets check this. If X = 0, meaning that B selects none of A picks we have that N — 6 items
are not chosen by A or B. If X = 3, then all three of A’s picks are selected by B and the

number of unselected items is N — 3, so yes our formula seems true. Thus the expectation
of the number of unselected items is

9
E[(N—3)—(3—X)]:N—6+E[X]:N—6+%:10—6+E:4.9.

Part (c): Asin Part (b) if the number chosen by both A and B is a hypergeometric random
variable with parameters N = 10, m = 3, and n = 3. Then the number of elements chosen

by only one person is
B-X)+B-X).

Where the first term is the the number of A’s selections not selected by B and the second
term is the number of B selections not selected by A. Thus our random variable is 6 — 2.X,
so the expectation is given by

mn 9 21
_9E[X] = —2(—): Y R Y
0 [X] =6 N)=6 <10> 5

Problem 8

Then a new table is started if and only if person ¢ does not have any friends in the room.
There will be no friends for person i with probability P{N = 0} = ¢! = (1 — p)*~L.



Following the hint, we can let X; be an indicator random variable denoting whether or not
the ith person starts a new table. Then the total number of new tables is

E[T] = ) (1-p"

1—-p—1
1= =p"
p

Problem 9 (the number of empty bins)

Part (a): We want to calculate the expected number of empty bins. Let N be a random
variable denoting the number of empty bins. Then

N:ili,
i=1

where [; is an indicator random variable which is one if bin ¢ is empty and is zero if bin ¢ is
not empty. The expectation of N is given by

E[N] = ZE[Ii] = ZP(L‘)-

Now P(1;) is the probability that bin 7 is empty, so

= () (1) (22 (5)

7 —1
= for 1<i<n
n

This is because bin ¢ can only be filled when we insert the ith ball and it will remain empty
with probability % When we place the i+ 1st ball it will avoid the ¢th bin with probability



i
71, ete. Thus

Part (b): We need to find the probability that none of the urns are empty. When we place
the nth ball it must be placed in the nth bin (and no lower bin) for all bins to be filled. This
happens with probability % When placing the n — 1th ball it must go in the n — 1th bin
and this will happen with probability ﬁ Continuing in this manner we can work our way
down to the first ball which must go in bin number one. Thus our probability is

OO 05

Problem 10 (three trials)

Part (a): Let the random variable X denote the number of success in our three trials. Then
X can be decomposed as X = 2?21 X; where Xj; is a Bernoulli random variable with a value
of one if trial 7 is a success or 0 otherwise. Then E[X] = Y7 | E[X;] = 1.8. If each trial 4,
has the the same probability of success p then E[X;] = p and the equation earlier becomes

3p=18 or p=0.06,

[ would then expect that P{X = 3} = ( g

) p3q° = p*® = (0.6)3. Now by definition
E[X]=0P{X =0} +1P{X =1} +2P{X =2} + 3P{X =3} = 1.8.

So if we assume that the three trials do not have the same probability of success we can
maximize P{X = 3} by taking all of the other probabilities to be zero. This means that

3P{X =3} =18= P{X =3} =06,

to impose the unit sum condition we can take P{X =4} = 0.4 and P{X =1} = P{X =
2} = 0. With P{X = 3} = 0.6 provides a desired realization of our probability space.

Part (b): To make P{X = 3} as small as possible take it to be zero. We now need to
specify the remaining probabilities such that they sum to one i.e.

P{X=0}+P{X=1}+P{X=2}=1,
the expectation of X is correct

0P{X =0} + 1P{X =1} + 2P{X =2} = 18,



and of course 0 < P{X = i} < 1, the expectation calculation given P{X = 1} = 1.8 —
2P{X = 2} which when put into the sum to unity constraint gives

P{X=0}+(18-2P{X=2})+P{X=2}=1,

" p{X =0} — P{X =2} =—08.

One easy solution to this equation (there are multiple) is to take P{X = 2} = 0.8 then
P{X =0} =0 and P{X = 1} = 0.2 so a probability scenario that result in P{X = 3}
minimum is

P{X=0}=0,P{X=1}=02,P{X=2=08,P{X=3}=0.

Problem 11 (changeovers)

We will have a change over, if a head changes to a tail (this happen with probability 1 — p)
or a tail changes to a head (this happens with probability p). Lets let the number of change
over be represented by the random variable N. Then following the hint, we can decomposed
N into a sum of Bernoulli random variables X;. This is

n—1
N=>"X,
=1

Now the random variable X; takes the value one if the coin changes from a head to a tail
or from a tail to a head and is equal to zero if it does not change type (i.e. stays heads or
tails). Then

BIN] = Y BIX] = Y0 P(X).

i=1
To evaluate E[N] we need to compute P(X;). This will be

p(1—=p)+(1—p)p=2p(1-p),

which can be seen by conditioning on the type of the coin flip. That is

P(X;) P{X;,=1(T,T)}P(T,T)+ P{X; =1|(T,H)}P(T,H)
+ P{X,=1/(H,T)}P(H,T)+ P{X;=1/(H,H)}P(H,H)
= 0+ —pp+p(l—p)+0=2p(1—p).

Thus we have that

E[N]=2(n—1)p(1 —p).



Problem 13 (1000 cards for 1000 people)

Lets assume that the oldest person lives to be M years old (no one yet lives to be 1000 years
old). Let A; be the indicator random variable denoting if the person holding card 7 has an
age that matches the number on the card he is holding. Then let N be the random variable
representing the total number of people who’s age matches the card that they are holding.

Then
1000

i=1

So that E[N] is given by
1000 1000

E[N] = ZE[Ai] = ZP{Az‘}-

Now if we assume that people of all ages (L to M) are represented in our sample. We have
P{X;}=0ifi < L—1ori> M+ 1 so the above equals

M M 1

P{A;} = —— ] =1

> ria =3 (y—r71)
i=L i=L

Since for the people holding the cards numbered L, L + 1, L+ 2,--- M — 1, M each has a

M+L+1 chance of having the correct date on it.

Problem 14 (the expected number of draws to remove all black balls)

Let X,, be the number of draws or iterations required to take the urn from m black balls to
m — 1 black balls. Let X,,_; be the number of iterations needed to take the urn from m — 1
black balls to m — 2 black balls, etc. Then the total number of stages needed is given by

so that E[N] = S_!_ E[X;]. Now to complete this problem we compute each F[X,] in tern.
Now FE[X,,] is the expected number of draws to reduce the number of black balls by one (to
m — 1). This will happen with probability 1 — p. Thus X,, is a geometric random variable
with probability of success given by 1 — p. Thus

P{X,, =i} =p"'1—-p) for i=1,2,---

This variable X, has an expected value of ﬁ. This result holds for every random variable

X;. Thus we have
1

BIN] :Z(lip) - lTp'

=m




Problem 15

Let E;; be an indicator random variable denoting if the man ¢ and j form a matched pair.
Then let N be the random variable denoting the number of matched pairs. Then

N = E;;,
(i.9)
so the expectation of N is given by

EIN] =) E[E;]| =) P(E;).

(4,9) (4,9

Now P(E;;) = + (=) and there are ( N

N-1 2

EINY = ( ];]) (N(Nl—l)) - N(A;_l)%z\flq :%'

) total pairs in the sum. Thus

Problem 16

Let

7 Z>X
X = { 0 otherwise

which defines a function f(-) of our random variable (this function has x as a parameter).
Now using the definition of the expectation of a random variable we have for E[X] the
following expression

BIX] = [apa)is = [ fepl)iz

& 1 2
= zp(2)dz = z e 2dz .
/x p(2) /m o

To evaluate this integral let v = == so that dv = % and dz = v/2dv. Then the above

Sl

integral becomes

o 2 2 2 [ 2
E[X] = / \/_Ue_” V2dv = i/ ve " dv
z/\V2 V27T \/7_T x/\/2

1
_ _6—x2/2

V2r

Problem 17 (counting cards or not)

Part (a): If we are not given any information about our earlier guesses then we must pick
one of the n! orderings of the cards and just count the number of matches we have. Let



A; be an indicator random variable determining if the cards at position ¢ match. Then
let N be the random variable denoting the number of matches. Thus N = Y " A; so
EIN] =" E[A] =Y, P(A;). But P(A;) = +, since at position ¢ we have one chance
in n of finding a match. Thus we have that

n

E[N]:ZnP(Ai):Z%:%:L

i=1

as claimed.

Part (b): The best strategy is to obviously not guess any of the cards that one is shown
but at each stage pick uniformly from among the possible remaining n — i unrevealed cards.
Thus with this prescription and the definition of A; as above we have that

E[N] = ZP(Ai).

Now in this case we have that

1
P(A = —
(A) = =
P(4;) = —
2 n—1
P(4s) = —
8 = n—2
1
P(Ay) = B
Thus we have that
1 1 1 1 " dzx
EN = — “ e — 1% _:l .
V] njLn—l—i_n—ZjL +2+ 1T n(n)

Part (c): The optimal strategy in this case is to guess a single card repeatedly until we
are told it is correct. Once we have been told that our card is correct we guess a second
card repeatedly until we are told that we have guessed that card correctly. This procedure is
repeated until all of the cards are turned over. This procedure relies on some ordering of the
cards we guess. Let ¢ be the C;th card we guess for 1 < i < n. Let [; be an indicator random
variable indicating whether we eventually guess this ith card correctly at some point. Then
N the total number of correct guess is given by

N = ZI so E[N]= ZE[L] = ZP(Ii) .

We now evaluate P(I;). Note that P(I;) = 1 since for any ordering of cards we will eventually
guess our first card correctly. We next have P(I) = % because we will be able to attempt



to guess our second card correctly only if we first guess our first card correctly and then
guess the second card correctly. This will only happen if the second card we choose to guess
occurs after our first guess in the shuffled deck. There are 2! possible ordering of these two
cards in the shuffled deck and in only one of them does this happen. Thus the probability is
%. For P(Fj3) the same logic holds. That is when we look sequentially in the shuffled deck
to get three cards correct we must first observe our first guess, then our second guess, and
finally our third guess. There are 3! ways to arrange these three guessed cards and only 1 of
them has this ordering. Thus P(I3) = 5. Using this logic we find that

1 1 1 1 1 1
E[N]Il—Fa—Fi—FI—'—"'—'—m—mee .

Problem 18 (counting matched cards)

Let A; be the event that when we turn over card 7 it matches the required cards face. For
example A; is the event that turning over card one reveals an ace, A, is the event that
turning over the second card reveals a deuce etc. The the number of matched cards N is
give by the sum of these indicator random variable as

52
i=1

Taking the expectation of this result and using linearity requires us to evaluate F[A;] =
P(A;). For card i the probability that when we turn it over it matches the expected face is
given by

4

5_2 )

since there are four suites that could match a given face. Thus we then have for the expected
number of matching cards that

P(A) =

E[N] :ZE[AZ-] :ZP(Ai):52~5i‘2:4.

Problem 19

Part (a): We will catch type ¢ = 2,3, -+, r insects with probability >": , P, = 1—P;. Thus
the probability that we catch ¢ — 1 insects of type 2,3, --- ,r before we catch one of of type
one is given by a geometric random variable. This means that if X is the random variable
representing the trial that resulted in catching a type one insect then

P{X=i}=(1-P)'P.

We are interested in the expected value of the number of type 2,3,--- ,r insects caught
before catching one of type one. Thus as a random variable /N in terms of X is given by



N = X — 1. With this we see that

Part (b): We can compute the mean number of insect types before catching one of type one
by using conditional expectation. Let N be the random variable that denotes the different
number of insects caught before catching one of type one. Also let the random variable K be
the total number of insects caught when we catch our first type one insect. This means that
on catch K we catch our first type one insect. Then conditioning on this random variable

K we have
E[N] = E[E[N|K]].

Now to evaluate E[N|K]| we recognize that this is the expectation number of insects from
2,3,---,r caught when we catch our type one insect on catch k. Then since for the catches
1,2,3,--- ,k — 1 we are selecting from the insect types 2,3, --- ,r, each specific insect type
is caught with probability

Now since

r=2
the above terms are equivalent to
}B f% f&
1-P 1-P° 1-P

From Example 3d in this chapter, the expected number of different insects caught is given
by

R

E[N|K] = (r—l)—i(l— Z-)“
= (r—l)—g(l_lf)ipl) _1.

Taking the outer expectation over the random variable K we have

E[N]:Z(<r—1)—z<1—1fipl) _>P{K:k}.

k=1 r=2

Since K is a geometric random variable, we have that

P{K=k}=(1-P) P,



which gives F[N] as

E[N] = gr—lP{K_k} 2(1—1?&)“5

= 7"—]_ PlZZI_Pl -1

Problem 21 (more birthday problems)

Part (a): Let A;;; be an indicator random variable if persons i, j, and k have the same
birthday and no one else does. Then if we let N denote the random variable representing
the number of groups of three people all of whom have the same birthday we see that N is
given by a sum of these random variables as

N = Z Al7]7k °
i<j<k
Then taking the expectation of the above expression we have

E[Nl= Y E[A;ul.

i<j<k

1 . .
Now there are < 20 ) terms in the above sum (since there are one hundred total people

and our sum involves all subsets of three people), and the probability of each event A, ;;
happening is given by

1 1 1003
P(A;; = 1——
(Ais) 3652 ( 365)
1 364\
3652 \ 365
since person j and person k’s birthdays must match that of person i, and the remaining 97
people must have different birthdays (the problem explicitly states we are looking for the

expected number days that are the birthday of ezactly three people and not more). Thus
the total expectation of the number of groups of three people that have the same birthday

is then given by
100\ 1 [364\"
E[N] = < 5 ) 3652 (%) =0.93014,

in agreement with the back of the book.



Part (b): To find the expected number of distinct birthdays we define an indicator random
variable X; to be 1 if the i-th day has at least one birthday falling on it (for ¢ = 1,2,...,365).
Then defining N to be the total number of distinct birthdays we have

365

N:ZXZ-.
=1

Since the variables X; are independent the expectation of this expression is given by

E[N] = %E[Xi] - § P{X; =1} = 365P{X, = 1}.

i=1

To compute P{X; = 1} we recognized this as the probability that one specific date has at
least one person with a birthday one it. This is the converse of the probability that no one
has a birthday on this date. No one has a birthday on this date with probability (@)100

365
Thus 100
364
PiX;=1}'=1—-| — )
ri=1-1-(5)

364 100
E[N] = 1— (= — 87.576.
[N] 365( (365) ) 87.576

Problem 22 (number of times to roll a fair die to get all six sides)

With this we find that

This is exactly like the coupon collecting problem where we have six coupons with a prob-
ability of obtaining any one of them given by 1/6. Then this problem is equivalent to
determining the expected number of coupons we need to collect before we get a complete
set. From Example 2i from the book we have the expected number of rolls X to be given by

1 1 1
E[X]:N[1+§+~-~+ﬁ+ﬁ}

when N = 6 this becomes

1 11
E[X]:6[1+§+-~-+g+6] =147,

Problem 26

Part (a): The density for the random variable X,y defined as X,y = max(X;, Xp, -+, X,,)
where X; is drawn from the distribution function F'(x) (density function f(x)) is given by

fx (@) = [(F ()" f (@) = nF (@) f(x).



When X is a uniform random variable between [0, 1] we have f(z) = 1, and F(z) = x, so
that the above becomes
n—1

fX(n) (.T) =nr

Then the expectation of this random variable is given by

1 nx"
El X\ = "Dy = = .
[ (")] /Ox(n:c )dz n+1l|, n+1

1
+1 n

Part (b): The minimum random variable Xy defined by X1y = min(X;, Xy, -+, X,,) has
a distribution function given by

Fx (@) =n(l = F(z))"" f(2).

Again when X; is a uniform random variable our expectation is given by

EXq) = /Oxn(l—:c)"ld:c
_ [xu—x)"(—wl / (Q—ar ]
=n - - - (—=1)dz
e )
B 1
o+l

Problem 30 (a squared expectation)

We find, by expanding the quadratic and using independence, that
E[(X —Y)*] = E[X? —2XY +Y?| = E[X?] - 2E[X|E[Y] + E[Y?].
In terms of the variance E[X?] is given by E[X?] = Var(X) + E[X]? so the above becomes
E[(X —-Y)?] = Var(X)+ E[X]? —2E[X]E[Y] + Var(Y) + E[Y]?
o2 2 — 22 4 0 4t = 202,

Problem 33 (evaluating expectations and variances)

Part (a): We find, expanding the quadratic and using the linearity property of expectations
et B2+ X)’] = E4+4X + X? = 4+ 4E[X] + E[X?].
In terms of the variance, E[X?] is given by F[X?] = Var(X) + E[X]?, both terms of which
we know from the problem statement. Using this the above becomes
El2+ X)) =4+41)+(5+1%) =14.
Part (b): We find, using properties of the variance that
Var(4 +3X) = Var(3X) = 9Var(X) =9-5=45.



Problem 40 (computing an expectation)

If
1
flz,y)==e "WV for >0,y>0
Y

then by the definition of the expectation we have that

ElX] = /:Ooxf(x)dx:/oox/:f(x,y)dydx
- /O/y 0( ) ) dydz
- /yo/ O( ) ) dady .

The last two lines are obtained by exchanging the order of the integration. To integrate this
expression with respect to x, let v be defined as v = %, so that dv = dy—x, and the above

expression becomes
E[X] = / / ve~ Wy dudy
y=0 Jv=0

= / yey/ ve “dvdy .
y=0 v=0

Now evaluating the v integral using integration by parts we have

o0 o0
/ ve 'dv = —ve”\go—ir/ e "dv
0 0
—e

T ==0-1)=1.

With this the expression for E[X] becomes

E[X] = / ye Yldy = 1.
y

//fxydxdy—//x 2 dady.

To evaluate the z integral, let v = % then dv = d?m

ElY] = / / L vy dudy
_ /y e / ~dudy
= / et (e dy

y:
= / ye Ydy = — ye_y}go + / e Vdy=1.
y=0 y=0

Now in the same way

and we have the above equal to

ye
ye



Finally to compute Cov(X,Y') using the definition we require the calculation of F[XY]. This

is given by
Y R
EXY] = xy—e Vv dxdy
o Jo Y
= / / ze YUY dxdy .
y=0 J =0
To perform the x integration let v = % so that dv = 9 and the above becomes

y
E[XY] = / / yve~ Wy dudy
y=0 Jv=0

= / y26y/ ve “dudy .
y=0 v=0

Since fooo ve Vdv = 1, the above equals

/ yle Vdy = —y26_y’80 + 2/ ye Ydy = 2.
0 0

Then
Cov(X,Y)=E[XY]| - EX|E]Y]=2-1(1)=1.

Problem 45 (pairwise uncorrelated)

To be pairwise uncorrelated means that Cor(X;, X;) =0 if ¢ # j.

Part (a): We have

2 3
COV(X1+X2,X1+X2) = ZZCOV(XZ‘,X]')
i=1 j=2
= COV(Xl,XQ) + COV(Xl,Xg)
+ COV(XQ, XQ) -+ COV(XQ, Xg) .

Using the fact that that these variables are pairwise uncorrelated the right hand side of the
above equals
0+0+1*4+0=1.

The correlation between to random variables X and Y is (defined as)

_ Cov(X,Y)
v/ Var(X)Var(Y)

p(X,Y)

follows once we have the two variances. We now compute these variances

Var(X; + Xo) = Var(X;) + Var(Xs) + 2Cov (X7, X5)
= Var(X;)+ Var(Xy) =1+1=2.



In the same way Var(X, + X3) = 2, so that

1
p(X1 4+ Xo, Xo 4+ X3) = ﬁ

Part (b): We have that
Cov(X; + Xo, X5+ Xy) = Cov(Xy, X3) + Cov(Xy, Xy)
+ Cov(Xs, X3) + Cov(Xs, Xy) =0.
so obviously then p(X; + Xs, X3 + X4) = 0 regardless of the value of the variances.

Problem 48 (conditional expectation of die rolling)

Part (a): The probability that the first six is rolled on the nth roll is given by a geometric
random variable with parameter p = 1/6. Thus the expected number of rolls to get a six is
given by

E[X]:%:G.

Part (b): We want to evaluate F[X]Y = 1]. Since in this expectation we are told that the
first roll of our dice results in a five we have that

1
EX|Y =1]=1+EX]=14+-=14+6=7,
p

since after the first roll we again have that the number of rolls to get the first six is a
geometric random variable with p = 1/6.

Part (c): We want to evaluate E[X|Y = 5], which means that the first five happens on the
fifth roll. Thus the rolls 1,2, 3, 4 all have a probability of 1/5 to show a six. After the fifth
roll, there are again six possible outcomes of the die so the probability of obtaining a six is
given by 1/6. Defining the event A to be the event that we do not roll a six in any of the
first four rolls (and implicitly given that the first five happens on the fifth roll) we see that

P(A) = (%)4 = 0.4096 ,

since with probability of 1/5 we will roll a six and with probability 4/5 we will not roll a six.
With this definition and using the definition of expectation we find that

s () (3 1)

4 kf%k (P(A) (g)k_6é> |

We will evaluate this last sum numerically. This is done in the Matlab file chap_7_prob_48.m,
where we find that
[X|Y = 5] =5.8192,

in agreement with the book.



Problem 49 (misshaped coins)

We desire to compute the conditional expected number of heads in our ten flips. Let N be
the random variable specifying the number of heads obtained when we flip our coin ten ten
times. Let E be the event that on the first three flips we obtain two heads and one tail.
Then E[N|E] can be computed by conditioning on the misshapen coin chosen. Let A be the
event that we select the coin with p = 0.4. Then

E[N|E] = E[N|A, E]JP(A|E) + E[N|A°, E|P(A°|E).

We first compute E[N|A, E]. The easiest way to do this is to notice that this is two plus
the expectation of a binomial random variable with parameters (n,p) = (7,0.4). Since two
of the first three flips resulted in a head. Thus

24
E[N|A, E] =2+ 04(7) =

In the same way

69
10"
We now need to compute P(A|FE) using Bayes’ rule we find

A P(E|A)P(A)  P(E|A)P(A) P(E|A)P(A)
(AlE) = P(E)  P(E)  P(E[AP(A) + P(E|A9)P(Ae)

E[N|A®, E] =2+ 0.7(7) =

Now we have P(E|A) and P(E|A°) given by

P(E4) = ( ) ) 04208 =
. 441
P(E|A%) ) 03) = =

Thus we find assuming that P(A) = P(B) = 1 that P(A|E) = 2 and P(A°|F) = 22 to get

48 1639
N|E] = 4.
EN|E] = o (1 +— < ) g = 6.070

Problem 50 (compute E[X?|Y = y])

By definition, the requested expectation is given by

BN =)= [ 2 falY = )i,

Lets begin by computing f(z|Y = y), using the definition of this density in terms of the
joint density

f(zly) = )



Since we are given f(x,y) we begin by first computing f(y). We find that
e_x/ye_y

o = " fay)de = /Owde

o —y
- /gy — & (—y) e~y
Yy Jo Y
= e Y.

oo
0

So that f(z|y) is given by
e~ /Yo=Y e/

faly) = ——¢'=—

With this expression we can evaluate our expectation above. We have (using integration by
parts several times)

2 o gt
E[X*)Y =y] = x dx
0

Problem 51 (compute E[X3]Y = y|)

By definition, the requested expectation is given by
B =y = [ £l = y)dr.

Lets begin by computing f(z|Y = y), using the definition of this density in terms of the
joint density
f(z,y)

flzly) =
() f(y)
Since we are given f(x,y) we begin by first computing f(y). We find that

Yy Yy -
fly) = /Of($,y)dx=/0 %ydx:e_y.

So that f(z|y) is given by

e Y 1
Flaly) = er = -
Y Y



With this expression we can evaluate our expectation above. We have

y3

1

L | 1 2t
XY =) = [atde— oD
o Y y 4

Yy
0
Problem 52 (the average weight)

Let W denote the random variable representing the weight of a person selected from the
total population. Then we can compute E[W] by conditioning on the subgroups. Letting
G; denote the event we are drawing from subgroup ¢, we have

E[W] = Z E[W|G,]P|G;] = Z wip; -

Problem 53 (the time to escape)

Let T" be the random variable denoting the number of days until the prisoner reaches freedom.
We can evaluate E[T] by conditioning on the door selected. If we denote D; be the event
the prisoner selects door ¢ then we have

E[T] = E[T|D1]P(D1) + E[T|D;]P(Ds) + E[T|D3]P(Ds) .

Each of the above expressions can be evaluated. For example if the prisoner selects the first

door then after two days he will be right back where he started and thus has in expectation
E[T] more days left. Thus
E[T|D) =2+ E[T].

Using logic like this we see that E[T] can be expressed as

E[T] = E[T|Di]P(D;)+ E[T|Ds)P(Dy) + E[T|Ds]|P(Ds)
= (24 E[T])(0.5) 4+ (4 + E[T])(0.3) + (1)(0.2) .

Solving the above expression for F[T] we find that E[T] = 12.

Problem 55 (shooting ducks or not)

Let D be a random variable denoting the total number of ducks that are shot by our ten
hunters. The expectation of this number will depend on the number of ducks that were
observed and is denoted X. We are told that X is given by a Poisson random variable with
mean 6. Thus

e 067

P{X =z} = e




Then to compute the desired expectation we can condition on the variable X. We have

E[D] =) E[D|X =a]P{X = z}.

r=1

We now need to compute E[D|X = z]. If we assume that the variable D|X = z or the total
number of hit ducks when x ducks are seen, is a Binomial random variable with a probability
that at least one of the 10 hunters shots hitting a single duck given by pp-, the expectation
E[D|X = z] is then zpp-. Thus we have

E[D] = ixpD*P{X =z},

and we now need to evaluate pp- or the probability that at least one of the 10 hunters hits
a given duck. To determine that, consider the probability that a given duck would not get
hit by the ith hunter denoted by p; for 1 < ¢ < 10. Then in that case none of the hunters
will hit this duck with probability p!° and at least one will hit it with probability 1 — p}°.
This duck will not get hit by our ith hunter if

e the hunter does not choose to shoot at this particular duck.

e the hunter does choose to shoot at this particular duck but misses when shooting at
him.
Thus conditioning on each of these two events we have

p; = P(Hunter misses|Hunter chooses this duck)P(Hunter chooses this duck)
+ 1 - P(Hunter does not choose this duck)

:(1—0.6)%+<1—1)=1—%-

X i

As already discussed all 10 hunters miss with probability (1 — 0?6)10 and at least one will hit
this duck with probability 1 — (1 — 0376)10. Putting everything together we have

E[D] = ix [1 - (1 - %)10] <e_;6) — 3.6989 ,

when we evaluate this sum numerically.

Problem 56 (the number of elevator stops)

Let M be the random variable representing the number of people who enter an elevator on
the ground floor. Then once we are loaded up with the M people then we can envision each
of the M people uniformly selecting one of the N floors to get off on. This is exactly the



same as counting the number of different coupons collected with probability of selecting each
type to be % Thus we can compute the expected number of stops made by the elevator by
conditioning on the number of passengers loaded in the elevator initially and the result from
Example 3d (the expected number of distinct coupons when drawing M). For example, let
X be the random variable denoting the number of stops made when M passengers are on
board. Then we want to compute

E[X] = E[E[X|M]].

Now E[X|M = m] is given by the result of Example 3d so that

E[X|M:m]:N—i(l—%)m:N—NO—%)m.

Thus the total expectation of X is then given by

E[X] = OjEX|M m|P{M = m}
- S (ven (1= 2)) poar -

- NmiOP{M m} — NZ(I——)MP{M:m}

o 1 mflolm
— N-N <1——> c 10

N m)

m=0

_ 102
= N — Ne Yexp{10 1—i }
N

1 1
- N (1 —exp{—10+10 — N}) ~-N (1 . e*w())

1——)’”

Problem 57

Let N4 be the random variable denoting the number of accidents in a week. Then E[N] = 5.
Let N; be the random variable denoting the number of injured when an accident occurs.
Let N be the total number of workers injured each week. Then E[N] can be calculated by
conditioning on the number of accidents in a given week N, as

E[N] = E[E[N|Na]].

Now we are told that the number of workers injured in each accident is independent of the
number of accidents that occur. We then have that

E[E[N|N4]] = E[N|N4] - E[N4] =2.5-5=125.



Problem 58 (flipping a biased coin until a head and a tail appears)

Part (a): We reason as follows if the first flip lands heads then we will continue to flip
until a tail appears at which point we stop. If the first flip lands tails we will continue to
flip until a head appears. In both cases the number of flips required until we obtain our
desired outcome (a head and a tail) is a geometric random variable. Thus computing the
desired expectation is easy once we condition on the result of the first flip. Let H denote
the event that the first flip lands heads then with N denoting the random variable denoting
the number of flips until both a head and a tail occurs we have

E[N] = E[N|H|P{H} + E[N|HP{H"} .
Since P{H} = p and P{H°} = 1 — p the above becomes
E[N] = pE[N|H] + (1 — p) E[N|H"].

Now we can compute E[N|H] and E[N|H¢]. Now E[N|H] is one plus the expected number
of flips required to obtain a tail. The expected number of flips required to obtain a tail is
the expectation of a geometric random variable with probability of success 1 — p and thus

we have that 1
EIN|H =14+ ——.
NIH) =1+

The addition of the one in the above expression is due to the fact that we were required to
performed one flip to determining what the first flip was. In the same way we have

1
E[N|H) =1+ -.
p

With these two sub-results we have that E[N] is given by

1_
1+ L y—F
I—p j%

E[N]:p+1]’%p+(1—p)+

I—-p

Part (b): We can reason this probability as follows. Since once the outcome of the first coin
flip is observed we repeatedly flip our coin as many times as needed to obtain the opposite
face we see that we will end our experiment on a head only if the first coin flip is a tail.
Since this happens with probability 1 — p this must also be the probability that the last flip
lands heads.

Problem 61

Part (a): Conditioning on N we have that

P{M <z} = iP{M < z|N =n}P{N =n}.

n=1



Now for a geometric random variable N with parameter p we have that P{N = n} =
p(1 —p)"~! for n > 1 so we have that

P{M <z} =) P{M <z|N=n}p(l-p)"".

n=1

From the discussion in Chapter 6 we see that P{M < z|N = n} = F(z)" so the above
becomes

P{M <a} = » F(z)"p(1—p)" " =pF(z) ) Flx)" '(1—p)""

= pF(x) ) (F(x)(1—p))" =pF(r)— F(:cl)(l ~p)
_ pF(z)
1—(1—p)F(z)

Part (b): By definition we have P{M < z|N =1} = F(z)

Part (c): To evaluate P{M < z|N > 1} we can again condition on N to obtain

P{M<zN>1} = Y P{M<z N=n|N>1}

n=1

= Y P{M <x,N=n|N>1}

n=2

= Y P{M <z|N=nN>1}P{N =n|N > 1}

n=2

= iP{M§x|N:n}P{N:n|N> 1}.

n=2
Now as before we have that P{M < x|N =n} = F(x)" and that

P{N =n,N > 1}
P{N > 1}
P{N =n}
l—p
p(1—p)*!
l—p
= p(l—p)" 2.

P{N=n|N>1} =




Thus we have that

PIM<alN>1} = 3523 Fl)(i-p)
- B i -y

Part (d): Conditioning on N =1 and N > 1 we have that

P{M <z} = P{M<a|N=1}P{N =1} + P{M < z|N > 1}P{N > 1}
pF(x)*(1 - p)

F(x)(1—p)
= P L = [ R
_ pF(r)

1— F(z)(1—p)°

This is the same as in Part (a)l.

Problem 62

Defining N(z) = min{n: >, U; > x}

Part (a): Let n = 0 then P{N(z) > 1} = 1 since we must have at least one term in our sum.
Lets also derive the expression for the case n = 1. We see that P{N(x) > 2} = P{U; < =},
because the event that we need at least two random draws is equivalent to the event that the
first random draw is less than x. This is equivalent to the cumulative distribution function
for a uniform random variable so equals Fyy(a) = a and therefore

P{N(z) >2}==x.

Now lets assume (to be shown by induction) that
o
P{N(z) > k+1} = o for k<mn,

We want to compute P{N(x) > k + 2} which we will do by conditioning on the value Uj.
Thus we have

1=0

_ / PIN(z) > k+ 20, = w; Ydus .
u1=0

To evaluate P{N(z) > k + 2|U; = w1} we note that it is the probability that we require
k + 2 or more terms in our sum to create a sum that is larger than x. Given that the first



random variable U; is equal to u;. We know that because we require a at least k£ + 1 terms
that this value of u; must be less than z. This puts the upper limit on the integral of x and

we see that the expression P{N(x) > k + 2|U; = u;} is equivalent to
Y
PﬂWx—uﬁZk+l}:EiﬁﬂL,

by the induction hypothesis. Our integral above becomes

/m (x_ul)kdu - (x—ul)kﬂ z _ (- k1 B k1
o k! D CE k+1)!)  (k+1)

which is what we were trying to prove.

With this expression we can evaluate the expectation of N(x) by using the identity that
E[N] =) P{N >n+1},
n=0

which is proven in Problem 2 of the theoretical exercises. With the expression for P{N >
n + 1} above we find that

as expected.

Problem 63 (Cov(X,Y))

Warning: For some reason this solution does not match the answer given in the back of
the book. If anyone knows why please let me know. I have not had as much time as I would
have liked to go over this problem, careat emptor.

Part (a): With X and Y as suggested we have

10 3 10 3
Cov(X,Y) = Cov <Z X;, ZYJ> = ZZCOV(XZ-,Y») )
i=1 j=1

i=1 j=1

Here X is a Bernoulli random variable specifying if red ball 7 is drawn or not. Since defined
in this way X; and Y} are independent and the above factorization is valid. For two Bernoulli
random variables we have

Cov(X.,Y;) = E[X,Y}] ~ E[XJE]Y].

We have
10 8
E[X;Y] = P(X)Y;) = ——
EIX] = P(X)=2
1 1 30
8 1
EY) = P(v) =L



Thus Cov(X;,Y;) =3 (55 — 35)-

iy Ly

Part (b): Cov(XY) = E[XY] — E[X]E[Y]. Now to compute E[X], we recognized that X
is a hypergeomeric random variable with parameters N = 18, m = 10, and n = 12, so that
~10(12) 20

18 37

To compute E[Y]| we recognize that Y is a hypergeometric random variable with parameter
N=18, m=8,n=12so

E[X]

8(12 16
ElY] = 812) _ 16 :
18 3
Finally to compute E[XY| we condition on X (or Y') as suggested in the book as F[XY] =

E[E[XY]|Y]]. Now
EXY[Y =y] = E[Xy|Y =y] =yE[X]Y =y].

The probability X|Y = y is a hypergeometric random variable with parameters N = 18 —y,
m =10, n =12 —y, for 0 <y < 12 and so has an expectation given by

10(12 — )
18—y
Thus we have E[XY|Y] =Y (10{;3;’”), s0 that
10(12 - Y)
Exy] = Sy (2" pry
) = Y (M) P

8 18 — 8
_ 5, (1002 —y) <y)<12—y)
e SR
Problem 64

Part (a): We can compute this expectation by conditioning on the type of light bulb
selected. Let the event T be the event that we select the type one light bulb and 75 be the
event that we select the type two light bulb. Then

E[X] = BIX|TYP(Ty) + EIX|TIP(Ty) = mp + ps(1 — p).

Part (b): Again conditioning on the type of light bulb selected we have
E[X? = E[X?|T1P(T)) + E[X?|T5)P(Ty) .

Now for the these Gaussians we have in terms of the variables of the problem that F[X?|T}] =
Var(X|T}) + E[X]? = 07 + ui. So the value of E[X?] the becomes

E[X?] = p(of +p1) + (1 = p)(of + 1) -



Thus Var(X) is then given by
Var(X) = E[X?] - E[X]?
= plo] +pi) + (1= p)(of + pi) — (up + p2(1l — p))?
= p(1—p)(1i + 13) + poi + (1 = p)og — 2p(1 — p)papa,

after some simplification. Not that this problem can also be solved using the conditional
variance formula. The conditional variance formula is given by

Var(X) = E(Var(X[|Y)) + Var(E[X]|Y]).

Since E[X|T1] = p1, and E[X|T1] = pe, the variance of F[X|T] and the second term in the
conditional variance formula is given by

Var(E[X|T)) = E[E[X|T)’] — E[E[X|T]]?
= pip+ps(1—p) — (map + pa(1 —p))*.
Also the random variable Var(X|Y') can be computed by recognizing that
Var(X|Ty) = o? and
Var(X|Tz) = o3,
so that
EVar(X|T)] = 0%+ o3(1 - p) .
Putting all of these pieces together we find that
Var(X) = oip+o3(1—p)+uip+ u5(1 —p) — (mp + pa(l — p))?
= pui(l —p) + (L= p)pus + poi + (1 — p)os — 2p(1 — p)papua,,

the same result as before.

Problem 65 (bad winter storms)

We can compute the expectation of the number of storms by conditioning on the type of
winter we will have. If we let G be the event that the winter is good and B be the event
that the winter is bad then we have (with N the random variable denoting the number of
winter storms) the following
E[N] = FE[N|G|P(G)+ E[N|B]P(B)
= 3(0.4) +5(0.6) =4.2.

To compute the variance we will use the conditional variance formula given by
Var(N) = E[Var(N|Y)] + Var(E[N|Y]),

where Y is the random variable denoting the type of winter. We will compute the first term
on the right hand side of this expression first. Since the variances given the type of storm
are known i.e.

Var(N|Y =G) = 3 and
Var(N|Y = B) 5,



by the fact that a Poisson random variable has equal means and variances. Thus the expec-
tation of these variances can be calculated as

E[Var(N|Y)] = 3(0.4) + 5(0.6) = 4.2.
Now to compute the second term in the conditional variance formula we recall that
EINY =G| = 3 and
E[N|Y =B] = 5,

so that using the definition of the variance, the variance of the random variable E[N|Y] is
given by
Var(E[N|Y = G]) = (3 —4.2)%(0.4) + (5 — 4.2)%(0.6) = 0.96..

Combining these two components we see that

Var(N) =4.2+40.96 = 5.16.

Problem 66 (our miners variance)

Following the example in the book we can compute E[X?] in much the same way as in
example Hc. By conditioning on the door taken we have that

E[X? = E[X*)Y =1]P{Y =1} + E[X?|Y =2|P{Y =2} + E[X?|Y = 3|P{Y =3}
= %(E[X2|Y = 1]+ E[X?|Y = 2]+ E[X?|]Y = 3]).

But now we have to compute E[X?|Y] for the various possible Y values. The easiest to
compute is F[X?]Y = 1] which would equal 3? = 9 since when our miner selects the first
door he is able to leave the mine in three hours. The other two expectations are computed
using something like a “no memory” property of this problem. As an example if the miner
takes the second door Y = 2 then after five hours he returns back to the mine exactly where
he started. Thus the expectation of X2, given that he takes the second door, is equal to the
expectation of (5+X)? with no information as to the next door he may take. Mathematically,
expressing this we then have

E[X?lY =2] = E[(5+X)? and
E[X?Y =3] = E[(T+ X)?.
Expanding the quadratic in the above expectations we find that
E[X?Y =2] = E[25+ 10X + X% =25+ 10E[X] + E[X?] = 175 + E[X?]
E[X?)Y =3] = E[49+ 14X + X?) =49+ 14E[X] + E[X? = 259 + E[X?].
Using the previously computed result that F[X] = 15. Thus when we put these expressions
in our expansion of E[X?] above we find that

E[X?] = %(9 + 175+ E[X?] + 259 + E[X?]),

or upon solving for E[X?] gives F[X?] = 443. We can then easily compute the variance of
X. We find that
Var(X) = E[X? — E[X]? = 443 — 15% = 218.



Problem 67 (gambling with the Kelly strategy)

Let E, be the expected fortune after n gambles of a gambler who uses the Kelly strategy.
Then we are told that Fy = = (in fact in this case this is his exact fortune i.e. there no
expectation). Now we can compute in terms of £, ; by conditioning on whether we win or
loose. At time n — 1 we have a fortune of F,,_; and we bet 2p — 1 of this fortune. Thus if
we win (which happens with probability p) we will then have E, 1 + (2p — 1)E,,_;. While
if we loose (which happens with probability 1 — p) we will then have E, ; — (2p — 1)E,,_;.
Thus F,, our expected fortune at time n is then given by

E, = (Ena+2p—1)E, 1)p+ (B —(2p—1)E,1)(1 —p)
Epap+Eya(l—p)+ E,{(2p—1)p—(2p—1)(1—p)}
En1+(2p—1)*E,

= 1+@2p-1)»)E,.; for n=1,2,---.

Writing this expression out for n = 1,2, --- and by using induction we see that F,, is given
by
E,=(1+2p—1))"E = (1+(2p—1)*)"z.

Problem 68 (Poisson accidents)

Let Ey be the event that the person has a number of accidents (per year) given by a Poisson
random variable with A = 2 and Ej3 the event that the person has a number of accidents
(again per year) given by a Poisson random variable with A = 3. Then the probability a
person has k accidents can be computed by conditioning on the type of person someone is
i.e. whether they are of Ey or of E5 type. We then find (if N is the random variable denoting
the number of accidents a person has this year)

P{N =k} = P{N = k|E,}P(E;) + P{N = k|E;}P(Es)

6—22k e—33k
= O.6< ] )+0.4( o )

Part (a): Evaluating the above for k = 0 we find that

P{N =0} =0.6e"> + 0.4¢"® = 0.101 .

Part (b): Evaluating the above for k = 3 we find that
~293 ~393
P{N =3} =06 <6 )+0.4 <e 5 ):0.1978.

3!

If we have no accidents in the previous year this information will change the probability that
a person is a type Es or a type Ej3 person. Specifically, if Y is the information/event that
our person had no accidents in the previous year, the calculation we now want to evaluate is

P{N = k|Yo} = P{N = k|Es, Yo} P(Es|Yo) + P{N = k|E3, Yo} P(E5|Yo)
= P{N = k|E,)} P(E,|Yy) + P{N = k|E5} P(E;|Yp).



Where P(E;|Yy) is the probability the person is of “type”, E;, given the information about
no accidents. We are also assuming that N is conditionally independent of Y, given E; i.e.
P{N = k|E;,Yo} = P{N = k|E;}. We can compute the conditional probabilities P(E;|Yp)
with Bayes’ rule. We find

P(Yy|Ey) P(Es)
(Yo|Es)P(E») + P(Yo|Es)P(E3)’

P(E2‘YO) = P

and the same type formula for P(Fj3|Yy). Now we have computed the denominator of the
above expression in Part (a) above. Thus we find that

P(Ey|Y,) = % — 0.803
P(E;3|Yy) % —0.196.

With these two expressions we can calculate the probability we obtain any number of ac-
cidents in the next year. Incorporating the information that the event Y, happened that
P{N =k} is given by

722]? —39k
P{N = k|Yp} = 0.803 (e o ) +0.196 (e k,?’ ) .

Evaluating this expression for k = 3 we find that P{N = 3|Yy} = 0.18881. The information
that the our person had no accidents in the previous year reduced the probability that they
will have three accidents this year (computed above) as one would expect. These calculations
can be found in the file chap_7_prob_68.m.

Problem 70

Part (a): We want to calculate P{F; = H} or the probability that the first flip is heads.
We will do this by conditioning on the coin that is chosen. Let P{F; = H|C = p} be the

probability the first flip is heads given that the chosen coin has p as its probability of heads.
Then

P{F = H} = /01 P{F\ = H|C = p}P{C = p}dp.

Since we are assuming a uniform distribution of probabilities for our coins we have that the
above is given by

1
/ P{F\ = H|C = p}dp.
0

Now P{F, = H|C = p} = p so the above becomes

1
1

pdp = = .
/0 2



Part (b): In this case let £ be the event that the first two flips are both heads. Then in
exactly the same way as in Part (a) we have

P{E} = /0 P{E|C = p}dp.

Now let P{E|C = p} = p? so that the above becomes 3.

Problem 71

In exactly the same way as for Problem 70 let £ be the event that ¢ heads occur given
that the coin selected has a probability of landing heads of p. Then conditioning on this
probability we have that

P{E} = /01 P{E|C = P}dp.

But P{E|C =p} = ( TZ ) p'(1 —p)"~" and we have that

J%E%=A1<?)ﬂ@—mVi@-

Remembering the definition of the Beta function and the hint provided in the book we see

that
P{E} — - n! . il(n —1)! _ 1 |
i'n—0)! \ (n+1)! n+1
as claimed.
Problem 72

Again following the framework provide in Problems 70 and 71 we can calculate these prob-
abilities by conditioning on the coin selected (and given that its corresponding probability
of heads is p). We have

P{N >i} :/1P{N2i|C:p}dp.

Now given the coin we are considering has probability p of obtaining heads

i—1
P{N >i|C =p}=1—P{N <i|C=p}=1-)Y P{N =n|C =p}.

n=1

Where P{N = n|C = p} is the probability that our first head appears on flip n. The random
variable N is geometric so we know that P{N = n|C = p} = p(1 —p)" ! forn =1,2,---

and the above becomes .
1= p(l—p)" .
n=1



Integrating this with respect to p we have that
1 i—1
P{N >i} = / (1 - p(1 —p)"‘1> dp
0 n=1
i—1 1
= 1- Z/ p(1—p)"'dp
n=1"0

_ iu(n—n!
— (n+1)!
i—1

1
- 1_Zn(n+1)'

n=1
Using partial fractions to evaluate the sum above we have that

1 1 1

nin+1) n n+1’
from which we recognize that the above sum is of a telescoping type so that we find that
N
an+1) \1 i)’

Thus in total we find that

2 2

P{Nzi}:1—<1—l):l.

Part (b): We could follow the same procedure as in Part (a) by conditioning on the coin
selected and noting that P{N = i|C = p} = p(1 — p)"~! or we could simply notice that

P{N=i} = P{N>i}—P{N>i+1}
1 1 1

i i+l d(i+1)

Part (c): Given the probabilities computed in Part (b) the expression E[N] is easily com-
puted

E[N]:in(ﬁ):gnilzoo

Problem 75

From the chart in the book we see that X is a Poisson random variable with parameters
A =2 and that Y is a Binomial random variable with parameters (n, p) = (10, 2).



Part (a): The moment generating function for X + Y is the product of the moment gener-
ating function for X and Y. Thus

3, 1\"
Mx 1y (t) = exp{2¢e’ — 2} (Zet + Z) :

Then P{X +Y = 2} is the third term in the Taylor expansion centered on e’ i.e.

P{X+Y =2}= %;MXJrY(t)

et=0

Computing the first derivative of the above (with respect to the variable is e') we find

d

3 1 10
@MX+Y = 2€Xp{2€t — 2} <_€t + _)

4 4
1\’ (3
+ 10exp{2e’ — 2} (%et + Z) <Z) :

So that the second derivative is given by

a? ; 3, 1\"
WMX+Y = 4€Xp{26 —2} (16 +Z)

3 3, 1\’
2 (2 9t — 91 (et 4 =
+ O<4)exp{e }(4e+4>
3 3, 1\’
+ 20 <Z) exp{2e’ — 2} (Zet+1>
3\° . 3, 1\°
° —on (et o) .
+ 90(4) exp{2e }(46 +4)

Evaluating this expression at e’ = 0 gives

> M,y , (1" 3\ /1)’ 3\* _, (1\°

—— = 4de 7| - 401 -=)e | = 90 | — ==

el)? e 1 +40 7)€ 1 +90 1) € 1)
which can easily be further evaluated.

Part (b): Now P{XY = 0} can be computed by summing the probabilities of the mutually
exclusive individual terms that could result in the product XY being zero. We find

P{XY =0} =P{(X=0,Y=0)}+P{(X=0,Y £0)} + P{(X #0,Y =0)}.

Now the first of these is given by
1\ 10 1\ 10 1\ 10
P{(X=0,Y=0)}=¢? (Z) +e72 <1— (Z) >+(1—e—2) (Z) :

Part (c): Now E[XY]| = E[X]|E[Y] since X and Y are independent. Since X is a Poisson
random variable we know that E[X] = 2 and since Y is a binomial random variable we know
that E[Y] =10 (2) = 2. So that

EXY]=15.



Chapter 7: Theoretical Exercises
Problem 2

Following the hint we have that
E[|X —d|] = / |z — a|f(z)dx = —/ (x —a)f(x)dx +/ (x —a)f(x)dx.
Then taking the derivative of this expression with respect to a we have that

w = 0_/a (—l)f(:p)dx—O—/aoof@)dx

- /; f(z)dx — /aoo f(x)dz,

Setting this expression equal to zero gives that a must satisfy

/_Oo f(w)de = /aoo F(a)dz.

Which is the exact definition of the median of the distribution f(-). That is a is the point
where one half of the probability is to left of a and where one half of the probability is to
the right of a.

Problem 5 (sums of the probabilities that at least one event takes place)

Let X, be defined as
X, =

9

1 A, occurs
0 otherwise

Then X, the total number of events A;, that occur can be written as X = """ | X;. Now
since X; are Bernoulli random variables E[X;] = P(A;) so we have one expression for E[X]
given by

E[X] = ZP(Ai).



Recall that C is the event that at least k of the A; events occur. Thus P(Cy) = P{X > k}
and we note that

i P(Cy) = i P{X >k}

=P{X>n}+P{X>n—-1}+---P{X >2}+ P{X >1}

= P{X =n}

+P{(X=nUX=n-1)}

+P{(X=nUX=n—-1UX=n-2)}
+P{(X=nUX=n—-1U---U(X=2)U(X=1)}

=nP{X =n}+(n—-1)P{X=n—1}+ - +2P{X =2} + IP{X = 1} = F[X],

since that is the definition of E[X].

Problem 6 (the integral of the complement of the distribution function)

We desire to prove that
ElX] = / P{X > t}dt.
0
Following the hint in the book define the random variable X (t) as

1 if t<X
X(t):{o ifot> X

Then integrating the variable X () we see that

/X f)dt = /ldt:X.

Thus taking the expectation of both sides we have

_ B {/OwX(t)dt] |

This allows us to use the assumed identity that we can pass the expectation inside the

integration as
E {/OOOX(t)dt} _ /OOOE[X(t)]dt,

SO applying this identity to the expression we have for E[X]| above we see that E[X] =
J,C E[X (t)]dt. From the definition of X (t) we have that E[X(¢)] = P{X >t} and we then
ﬁnally obtam the fact that

E[X] = /OOO P{X > t}dt,

as we were asked to prove.



Problem 7 (stochastically larger)

Part (a): When X is a nonnegative random variable E[X] can be written as E[X] =
fooo P{X > t}dt. Then if X is stochastically larger than Y using this and the definition of
stochastically larger we have that

mxp:AmPL¥>twuzAwfqy>tmp:EWL

where Y is another nonnegative random variable.

Problem 10 (the expectation of a sum of random variables)

We begin by defining R(k) to be

R(k)=FE

Z?:l Xi
Z?:l Xi] .
Then we see that R(k) satisfies a recursive expression given by
Xk
Z?:l Xi
To further simplify this we would like to evaluate the expectation on the right hand side

of the above. Now by the assumed independence of all X;’s the expectation on the right
hand-side of the above is independent of k, and is a constant C'. Thus it can be evaluated

by considering
=[S
Zi:l Xi

= ZE |:n7
1 Zi:l Xi
= nC.

MM—R%—U:E[ } for 2<k<mn.

Which when we solve for C' gives C'= 1/n or in terms of the original expectations

X 1
E nik =— for 1<k<n.
> i1 Xi n

Thus using our recursive expression R(k) = R(k — 1) + 1/n, we see that since

1 1 2

that

R(2)=—+—
n o n
Continuing our iterations in this way we find that

k
R(k)=F M]:E for 1<k<n.

E:'L:I X; n




Problem 11

Let X, denote the Bernoulli indicator random variable that is one if outcome ¢ never occurs
in all n trials and is zero if it does occur. Then

i=1

The expected number of outcomes that never occur is given by E[X] = Y. , E[X;]. But
E[X;] = P(X;) = (1 — P,)", since with probability 1 — P; the ith event won’t happen with

one draw. Thus
T

E[X]=) (1-P)".

i=1
To find that maximum or minimum of this expression with respect to the P; we can’t simply
take the derivative of E[X] and set it equal to zero because that won’t enforce the constraint
that >, P, = 1. To enforce this constraint we introduce a Lagrangian multiplier A and a
Lagrangian L defined by

LEZT:(l—P@')"jL)\(ZT:B—l) .

Then taking the derivatives of L with respect to P; and A and setting all of these expressions
equal to zero we get

oL
oF;

OL !
= = P—1=0.

It is this system that we solve for P, P, ---, P, and A\. We can solve the first equation for
P; in terms of A and obtain the following

n

When this is put in the constraint equation g—f = 0 gives

;(1—(2);1>—1:O.
(i)

Putting this value of into the expression we derived earlier for P, = % We can determine if
this solution is a minimum for F[X] by computing the second derivative of this expression.

= n(l_R)n—l(_1)+)\:0 for i=1,2,---.r

Solving this for A gives



Specifically

OF[X] B et
O?E[X] I

So that the matrix g;gféj

Thus the values P; = 1 corresponds to a minimum of E[X].

is diagonal with positive entries and is therefore positive definite.

Problem 12

Part (a): Let I; be an indicator random variable that is one if trial ¢ results in a success
and is zero if trial ¢ results in a failure. Then defining X = """ | I; we see that X represents
the random variable that denotes the total number of successes. Then

BIX] =2 Bl =) Pi=1)=3 P

Part (b): Since < X

9 ) is the number of paired events that occur, we have that

()2():211-1].

i<j
Taking the expectation of both sides gives
X X(X -1)
E[( 5 )] = El———] =N P{L=1=1=) PP,
i<j i<j

by using independence of the events I; = 1 and [; = 1. Expanding the quadratic in the
expectation on the left hand side we find that

E[X?| - E[X]=2) PP;,

i<j
so that E[X?] is given by
n n  i—1
E[X*| =) P+2) > PP;.
i=1 im1 j=1

with the definition that E?Zl(-) = 0.



Using these expressions the variance of X is given by

Var(X) = E[X? — E[X]?

— ZP +2iZPP (ig)z

=1 j=1

= ZP +2iZPP ZPz—QiZPP

21]1 i=1 j=1
2
— E R_E P?.
1=1 i=1

The independence assumption makes no difference in Part (a) but in Part (b) to evaluate
the probability P{I; = 1,I; = 1} we explicitly invoked independence.

Problem 13 (record values)

Part (a): Let R; be an indicator random variable denoting whether or not the j-th random
variable (from n) is a record value. This is that R; = 1 if and only if X is a record value i.e.
X; > X, forall 1 <¢<j,and X; is zero otherwise. Then the number N of record values is
given by summing up these indicator

j=1

Taking the expectation of this expression we find that
=Y E[R;] =) P{R;}.
j=1 j=1

Now P{R,} is the probability that X, is the maximum from among all X; samples where
1 < < j. Since each X; is equally likely to be the maximum we have that

1
P{R;} = P{X; = max;<i<;(X;)} = 7

and the expected number of record values is given by
3!
=

as claimed.

Part (b): From the discussion in the text if NV is a random variable denoting the number
of record values that occur then we have

(g):ZRiRj.

1<J



N
Thus taking the expectation and expanding the expression ( 9 ) in the above we have

E[N> - N]=E =2 P(R;, R;).

1<j

2) RiR;

1<j

Now P(R;, R;) is the probability that X; and X; are record values. Since there is no con-

straint on R; if R; is a record value this probability is given by
11
P(RZ,R]) _- <.
Jji

Thus we have that

=1 j*’i—f—lj U
n n—1 n
1 1 1
SDNTE) D IES
j=1 1=1 L j=i+1 J

Var(N) = E[N?] - E[N]?

j=1 i=1 " j=itl

n 1 n—ll n 1 n 1 n—ll n 1
Sy ) (e 3 )

=7 =1 = =1/ im1 =i !
-2l

as claimed.

Problem 14

We begin by first computing the variance of the number of coupons needed to amass a full
set. Following Example 2i from the book the total number of coupons that are collected, X,
can be decomposed as sum of random variables X; which are recognized as the number of
additional coupons needed after ¢ distinct types have been obtained to obtain a new type.

Now
N—-1 N—-1
Var (Z Xi> =) Var(X;) —2)  Cov(X;, X;).
0 =0

i= i<j



Here Var(X;) is the variance of a geometric random variable with parameter NA? ', This is
given by

Since X; and X; are pairwise independent, introducing the value of X; does not affect the
value of X;. Thus
N—-1
Var(X) =

1=0

Ni
(N —i)?’

as we were to show.

Problem 15

Part (a): Define X; to be an indicator random variable such that if trial 7 is a success
then X; = 1 otherwise X; = 0. Then if X is a random variable representing the number of
successes from all n trials we have that

X=> X,

taking the expectation of both sides we find that E[X] = Y . F[X;] = >, P. Thus an
expression for the mean p is given by

uzZPZn

Part (b): Using the result from the book we have that
X
( 2 ) =Y XiX;,
i<j
so that taking the expectation of the above gives
X 1 9
E[( 5 )] = SB[X* - X] = ;E[Xixj].
i<j

But the expectation of X;X; is given by (using independence of the trials X; and Xj)
EIX;X;] = P{X;X,} = P{X,;}P{X,}. Thus the above expectation becomes

n—1 n
E[X?’|=E[X]+2) PPj=p+2) P Y P
1

i<j i= j=i+1



From which we can compute the variance of X as

Var(X) = E[X? — E[X]?

n—1 n n 2
= M+2ZPi Z Pj— (ZR)
i=1 j=i+1 i=1

n

—1 n n
= p+2> By P-) PP-2
1 =1

= J=i+1
i=1

To find the values of P; that maximize this variance we use the method of Lagrange multi-
pliers. Consider the following Lagrangian

L:iﬂ@-g%@(ig%) .

Taking the derivatives of this expression with respect to P; and A gives

n—

1 n
By P
1

j=i+1

1=

oL
OF;

oL =

The first equation gives for P; (in terms of \) the expression that P, =
into the second constraint gives

= 1—-P —P+)\ for 1<i<n

14X

=== which when put

Which means that .
P=-.
n

To determine if this maximizes or minimizes the functional Var(X) we need to consider the
second derivative of the Var(X) expression, i.e.
0*Var(X
OVarlX) _ o5,
OP,0P;

with §;; the Kronecker delta. Thus the matrix of second derivatives is negative definite
implying that our solutions P; = % will mazimize the variance.

Part (c): To select a choice of P;’s that minimizes this variance we note that Var(X) =0
if P, =0 or P, =1 for every 7. In this case the random variable X is a constant.



Problem 17

Define the random variable Y as Y = AX; + (1 — A\)X5. Then the variance of Y is given by
Var(Y) = Var(AX;+ (1 —-X)X5)
= MVar(X;) + (1 — \)*Var(Xy)
+ 2)  Cov(AX;, (1-N)X;).
i<j
Since X7 and X, are independent their covariance is zero so the above becomes
Var(Y) = X207 + (1 — %05 .

To make this variance as small as possible we desire to minimize this function with respect
to A. Taking the derivative of this expression with respect to A and setting it equal to zero
gives

2\07 +2(1 = A\)(=1)o5 =0,
which when we solve for A\ gives the following
o3

=

o2+ o3’
A second derivative gives the expression 20% + 203 a positive quantity and shows that at
this value of A E[Y] is indeed a minimum. This value of A weights the samples X; and X,

explicitly as ) ,
Y — ( 2 2) X, + <7201 2) X,
o] + 03 o] + 03

which we see is in inverse proportion to the variance of the individual Xj;, so if X; has a
small variance we weight the value of X5 less than that of Xj.

Problem 18

Part (a): The distribution of N;+ N, is binomial with probability of success given by p; +p;.

Part (b): Since a binomial distribution has a variance given by npg we have that
Var(N;) = mp;(1—1p;)
Var(N;) = mp;(1 - p;)
Var(N; + N;) = m(pi +p;)(1 —pi — pj) -
So that the expression
Var(N; + N;) = Var(XV;) + Var(N;) + 2Cov(N;, N;) ,
becomes
m(p; + p;) (1 — pi — pj) —mpi(1 — pi) —mp;(1 — p;) = 2Cov(N;, Nj) .

This simplifies to
Cov(N;, N;) = —mp;p; ,

as claimed.



Problem 19

Expanding the given expression we have that
Cov(X+Y,X-Y) = Cov(X,X)—Cov(X,Y)+ Cov(Y, X) — Cov(Y,Y)
= Cov(X,X)—Cov(Y,Y).

If X and Y are identically distributed then Cov(X, X) = Cov(Y,Y') and the above expression
is zero.

Problem 20

To solve this problem we will use the definition of conditional variance which is defined by

Cov(X,Y|Z) = E[(X — E[X|Z))(Y — E[Y|Z])].

Part (a): By expanding the expression inside the expectation above we have
(X — E[X|Z])(Y — E[Y|Z]) = XY — XE|Y|Z] - YE[X|Z]| + E[X|Z|E[Y|Z].
Then taking the expectation (given Z) i.e. E[-|Z] of the above we find that
Cov(X,Y|Z) = E[XY|Z]—-E[XE|Y|Z||Z] - E[YE[X|Z]|Z] + E[X|Z]|E]Y|Z]
= E[XY|Z] - E|Y|Z]E|X|Z] - E|Y|Z|E[X|Z] + E|X|Z|E[Y|Z]
= E[XY|Z] - E[X|Z]E]Y|Z]

—

E
E

—

Part (b): Considering the expectation with respect to Z of the expression derived in Part (a)
we have that

E[Cov(X,Y|Z)] = E[E[XY|Z]] — E|E|X|Z]E[Y|Z]].
Since E[E[XY|Z]] = E[XY] we can add and subtract E[X]E[Y] to the right hand side of
the above to get

E[Cov(X,Y|Z)] = E[XY] - E[X|E[Y] + E[X]E[Y] - E|E|X|Z)|E[Y|Z].
Since Cov(X,Y) = E[XY] — E[X]E]Y]| and E[X| = E[E[X|Z]] (similarly for E[Y]) the

above becomes
E[Cov(X,Y|Z)] = Cov(X,Y) + E[E[X|Z]|E[E|Y |Z]] — E[E[X|Z|E[Y |Z]] .
Finally defining Cov(FE[X|Z], E[Y|Z]) as
E[EX|Z]E[Y|Z]] - E[E[X|Z]E[E]Y|Z]],
we see that the above gives for Cov(X,Y') the following
Cov(X,Y) = E[Cov(X,Y|Z)] + Cov(E[X|Z], E[X|Z]) .

Part (c): If X =Y, the expression in Part (b) becomes
Var(X) = E[Var(X|Z)]+ Cov(E[X|Z], E[X|Z])
= FE[Var(X|Z)]+ Var(E[X|Z]).



Problem 21

Part (a): By expanding the definition of the variance we have that Var(X)) = E[X(%)] —

E[X (i)]Q. Using the definition of expectation we can compute each of these expectations. By
the definition of E[X(;] we have that

n! ! i n—i
@—1mn_@yéa*1_@ du.

Remembering the definition of the Beta function

ElX@] =

_ ! a—1 b—1 7. ['(a)l'(b)
B(a,b):/o ¥ (1 —x) dx—m,

and the fact that I'(k) = (K — 1)! when £ is an integer, we find that the expectation of X;
is given by

- nl T(i4+1)T(n—i+1)
EX@] = (i_l)!(n—i)!( L(i+n—i+2) )

B n! illn—d)ly i
G —-Dn—=it\(n+1) ) n+1’
In the same way we have

n! L 1 i
E[X(Qz‘)] = (i_l)!(”—i)!/o 1 —2)" dr
n! (i +1D)l(n —1)!
(i — 1)(n—1)! < (n+2)! )
i(i+ 1)
(n+1)(n+2)

Combining these two we have finally that

i(i+1) 7
Var(X;)) = (n+1)(n+2) (n+1)?
iln+1-1i)

= for i=1,2,---
(n+12mtz) T oo

Part (b): Since the denominator of Var(X(; ) for all 4 is a constant, to minimize (or maxi-
mize) this expression we can study the numerator i(n+1—1). Then the minimum/maximum
for this expression occurs at i = 1 or n or the index where 4 (i(n + 1 —4)) = 0. Taking this
derivative we find that the first order necessary condition is

n+l—i—i=0,

or that ¢ = "TH Note this is effectively the sample median, i.e. if n is odd this is an integer
otherwise this is non-integer. Since the second derivative of this expression is given by

(itn +1-1)
di2

—2<0,



The value of Var(X(;)) at i = 2+ corresponds to a local maximum and has a value given by

n+1 n+1 n+1\°
n+1-— = .
2 2 2
This is to be compared to the value of the numerator i(n + 1 — i) when i = 1 or n both of
which equal n. Thus Var(X(;)) = Var(X,)) and the maximum and minimum statistic (i = 1

and ¢ = n) have the smallest variance while the “median” element i = % (or the nearest
integer) has the largest variance.

Problem 22

We begin by remembering the definition of the correlation coefficient between two random

variables X and Y
Cov(X,Y)

pXY) = V/Var(X)/Var(Y)

Since Y + a + bX we have that Var(Y) = Var(a + bX) = b*Var(X), and Cov(X,Y) =
Cov(X, X) = bVar(X). With these p becomes

XY 18] 11 >0

_ bVar(X) _ b :{—1 b<0
V/Var(X)|b|/Var(X) 0]

Problem 23

To compute p(Y, Z) we need to compute Cov(Y, 7). Since Y = a + bZ + cZ?, we see that

Cov(Y,Z) = aCov(1,2)+ bCov(Z,Z) + cCov(Z?, Z)
= 0+0b+cCov(Z2, 7).

Now from Problem 54 in this Chapter we know that Cov(Z?% Z) = 0, Var(Z) = 1, and we
can compute Var(Y) as

Var(Y) = Var(a+bZ +cZ?)
= Var(bZ + cZ?)
= E[(bZ + cZ*)*] — E[(bZ + cZ*)]?.

Now (bZ + ¢Z?)* = b?Z? + 2bcZ® + 3Z*, so the expectation of this expression becomes
b* - 1+ 2E[ZY. Now to compute E[Z%] when Z is a standard normal we can use the
definition of expectation and evaluate

1 o 1,2
E[ZY = \/—2_71'/ e 2 dz.



Introduce the variable v = %zz, so that dv = zdz, and z = v/24/v so that our integral above
becomes (using the evenness of the integrand and doubling the integral)

E[ZY = \/%/ NGB

S

Remembering the definition of the Gamma function I'(x f le=2dz, we see that the
above is equal to \j‘;T(Q) and from the identities I'(x + 1) xl(x ) and I'(3) = /7 we have

that 5. 3.3 31 37
m
N2y =212y =2r() = Y.
(2) 2 (2) 22 (2) 4
Thus our expectation becomes E[Z4] = 3.

Problem 24

Following the hint we see that
0< E[(tX +Y)% = E[t’X? +2tXY +Y?] = *E[X?] + 2tE[XY] + E[Y?],

so that the roots (in the variable ¢) of this equation must be imaginary and we must have
that “0* — 4ac < 0” which using the expressions for this problem becomes

(2E[XY])* —4E[X?|E[Y? <0,

or

E[XY]? < E[X?E[Y?],

as claimed.

Problem 33 (expected number of flips to get r heads in a row)

We want to compute the expected number of flips until we get r heads in a row. Following
the hint, we let X be a random variable representing the number of flips made until a string
of r heads in a row obtained. Let Y be the number of flips until the first occurrence of a tail
occurs. Then lets compute E[X] by conditioning on the value of Y. We have

E[X] =) E[X|Y =iP{Y =i}.

i=1

Note that we have

o If Y =i <r we have that E[X|Y = i] =i+ E[X] since if we observe a tail in the first
r flips we must start the flipping process over.



o If Y =i >r then E[X|Y = i] =r since we obtained r heads in r flips.

In addition, we have P{Y =i} = p" }(1 — p) and from the above we have

T

E[X]=> (i+E[X])p''(1- Z rpt

=1 i=r+1
Simplifying we get
EX]=(1=p)) i +(1=p)EX]Y p ' +r(1—p) > p
=1 =1 i=r+1
1—p —r(l—p)p 1—p i
1—p)EX 1—
T, + (1= p)E[X] - +r(l=p) (1=
1—p"
= 1—9"EIX
1_p+( p")E[X]

Problem 38 (minimizing E[(Y — (a + bX; + ¢X5))?])

We are told that we want to pick a, b, and ¢ to minimize the expression
fla,b,c) = BI(Y — (a+bX1 + cX»))?].

To find this minimum we take derivatives of the above with respect to the variables a, b, and
¢, set each result equal to zero, and then solve the resulting equations for a, b, and ¢. To do
this we need to compute three derivatives

%E[(Y —(a+bX,+¢cX2)} = E2(Y — (a+bX; +cXy)) (—1)]

= —2E[Y] + 2a + 2bE[X1] 4 2¢E[X5)
%E[(Y —(a+bX, +cX2))) | = ER2(Y — (a+bX, +cXy)) (—X1)]

= —2FE[X Y] + 2aE[X1] + 2bE[X{] + 2¢E[ X, X,)]
%E[(Y —(a+bX, +cX2) ] = E2(Y — (a+bX, +cXy)) (—X5)]

= 2FE[X,Y] + 2aE[ X)) + 2bE[ X, X)) + 2cE[X7].
Setting these three equations equal to zero we must find a, b, and c that satisfy

a+ E[X1]b+ E[Xslc = E[Y]
E[Xi]a+ E[X7]b+ E[X: X5]c = E[X,Y]
E[Xsla+ E[X; Xob+ E[X3]c = E[XyY].



Problem 39 (minimizing E[(Y — (a + bX + ¢X?))?])

We are told that we want to pick a, b, and ¢ to minimize the expression
fla,b,c) = E[(Y — (a +bX +cX?)?].

To find this minimum we take derivatives of the above with respect to the variables a, b, and
¢, set each result equal to zero, and then solve the resulting equations for a, b, and ¢. To do
this we need to compute three derivatives

%E[(Y —(a+bX +cX?))? ] =E[2(Y — (a+bX +cX?)) (-1)]
= —2E[Y] + 2a + 2bE[X] + 2cE[X?]
%E[(Y (a+bX + cX?))? E[z( (a+bX 4+ cX?)) (—X)]
—2E[XY] + 2aE[X] + 2bE[X?] + 2¢E[X?]
%E[(Y (a+bX +cX?)’ ] =E[2(Y — (a+bX +cX?)) (—X?)]

—2E[X?Y] + 2aE[X?] + 20E[X?] + 2¢E[X"].
Setting these three equations equal to zero we must find a, b, and c that satisfy

a+ E[X]b+ E[X?c = E[Y]
E[X]a+ E[X?b+ E[X?]c = FE[XY]
E[X?|la+ E[X?b+ E[XYc = E[X?Y].

Problem 43 (a conditional expectation)

We want to evaluate
E[X? -2XY +Y? = E[X?] - 2E[XY] + E[Y?].

Using the law of iterated expectation in the form E[X| = Ez[E[X|Z]], since Y = E[X|Z]
we find that the middle term above is given by

E[XY] = Ez|[EIXY|2]] = Ez|[EIX(E[X|Z])| Z]] = Ez[E[X|Z]E[X|Z]] = Ez[Y*],
since E[X|Z] is a function of Z only. Thus we have shown that
E[(X —Y)? = E[X?] = 2E[Y?| + E[Y?] = E[X?] - E[Y?],

as we were to show.



Problem 45 (the moment generating function for the uniform distribution)

The uniform distribution has a moment generating function that can be computed

b 1 1 etb_eta
Mt:EtX:/ —dr = :
®) €] ae b—a'’ b—a< t )

We now compute E(X) using the moment generating function M (¢) for a uniform random
variable. Beginning this calculation we have

OM (t
E[X] 8t()
=0
_ 1 1 tb _ _ ta _l tb _ _ta
= 7 [t(be ae™) t2(€ e') .

1 t(betb o aeta) o (etb o eta)
b—a t2

t=0

To evaluate this expression requires the use of L’Hopital’s rule where we find

1. [(bef — aed) + t(b2e — a2e!®) — (be'® — ae'®)
E[X]_b—awltl—{%[ 2t
1 s b2€tb o a2€ta 1 b2 . a2 a -+ b
= im = = .
b—at=0 2 b—a 2 2

We now compute E(X?) using the moment generating function M(¢) for a uniform random
variable.

02 M (t)
BIXT = e
=0
1 [ 1 “ 1 " 2 " 1 "
= 72 —t—Q(betb — ae') + ;(bzetb —a’e™™) + t—3(etb — el — t—Q(betb —ae' )} .
B 1 [—thet® + tae'® + b2t2et® — q2t2et® 4 et — et — thet® + taet®
 b—a | t3 0
B 1 [—2tbet® + 2tae!® + b?t2et® — a?t2et® + 2t — 2¢t@
 b—a | t3 0
1 [(=2th + VP + 2)e’ + (2ta — ot — 2)el”
 b—a | t3 0




Evaluating this again requires L’Hopital’s rule where we find

EIX?) = L [(—2b + 20%t — 2tb + b3t% + 2b)e®® + (2a — 2a%t + 2ta® — a®t? — 2a)et“]

b—at—=0| 3t2

_ . 'b3t2etb _ a3t26ta
b—at=0| 3t2

_ . ‘(2b3t + b4t2)€tb _ (2a3t + a4t2)em}
b—ait=0]| 6t

_ lim [(20° 4 2b%t + 203t + b512)e!® — (203 + 2a*t + 2a*t + a5t2)em]
b—at=0 L 6

_ lim [(20% 4 4b*t + b°t2)et® — (20 + 4at + a5t2)et“]
b—at=0 L 6

1 2% —2a®]  b*+ab+ a
" b-a [ 6 } - 3 ‘

Thus given this expression for E[X?] we can compute Var(X) using F[X] as

Var(X) = E[X?] — E[X]? = b>+ab+a® (a+b)

3 2
4(b* + ab + a®) — 3(a® + 2ab + V?)
B 12
V¥ —=2ab+a®  (b—a)
B 12 12

Problem 46 (moments of the standard normal)

M

t

From the book we have My(t) = E[e'?] = ez. Expanding the right-hand-side of this
expression in a Taylor series about 0 we have

= ¥
— 3
T yran @
=0
The general theory of Taylor series states that this must equal the expression

MZ(t):iM(j Z’u]t]

7=0

By equating coefficients of #/ between these two expression for M(t) we first see that p; =0
when j is odd. Using this fact, the general expression for My(t) then becomes

:u2] j .
0=

Equating powers of ¢ in this expression to those in Equation 33 we have that

11
o =



or

as we were to show.

Problem 47 (moments of a normal RV with mean p and variance o?)

From the book we have

=0 = =0 k=
00 ["f Mn—Zj 2j

2%
n! — (n —2j)15127"

SO

[n/2] . [n/2] 9 90

n! (25)! —2j 2j n p 2J<72](2J)!
PEIX" = E : "mH gl = E ) 34
A = (n—=2)!(2))! <2ﬂﬂ S =\ 2 21 (34)

as we were to show. Consider the case n = 1. Then Equation 34 has only one term k = 0

and we get
(1) ple%
EW‘(O) o1 M

When n = 2 Equation 34 has two terms k£ = 0 and £ = 1 and we get
2 2\ p* 202!
21 _ 2 _ 2 2
E[X]_<O)u+<2) 211 po+o”.

Another way of doing this problem is to note that X can be written as X = p + 0Z where
Z is a standard normal random variable. Then using the binomial theorem we can write

n = n n—
X :Z<k)a’fz’m k.

k=0

Taking the expectation of this and using the formula for the moments of the standard normal
we get

n [n/2] .
nl _ n k, n—k k] _ n 27 n—2j (24)!
E[X]_,;(k)““ E[Z]_Z(%)”“ 2041
= 7=0
the same result.



Problem 48 (the moment generating function for Y = aX + b)

We have
My (1) = Ble™] = E[e!eX+)
= " Ele'X] = e Mx (ta) .

Problem 49 (the mean and variance of a lognormal random variable)

Let X be the lognormal random variable so that if we let Y be its logarithm as Y = log(X)
then since Y is a normal random variable we have that My (t) = E[e!Y] = exp{ut + U—;tQ}.
If we evaluate this expression at t = 1 we get

Be"] = exp{p+ 5} = E[X],

since ¢ = X. In addition we have that
E[X?] = E[e*Y] = My (2) = exp{2u + 20%}.
From these two moments we can compute the variance

Var(X) = E[X?] — B[X]? = exp{2u + 20%} — exp{2u + 0} = exp{2u + 0} (exp{c?} — 1).

Problem 50 (logs of moment generating functions)

When we have 9(t) = log(M (t)) we have that

wwzﬁﬁg
o M) M)
VO =30 T Mee

To evaluate these at t = 0 we recall that M(0) = 1, M’(0) = E[X], and M"(0) = E[X?] and
find
V'(0) = E[X*] - E[X]* = Var(X) ,

as we were to show.

Problem 51 (the distribution of )  X; when X, is an exponential)

Since the sum of independent random variables has a moment generating function that is
the product of the moment generating function of the summands. In the case given here we

then have
N N A\ AN
My x,(t) = HMXi(t) = H (m) = <m) ;
i=1 i=1



which is the moment generating function for a gamma random variable.

Problem 52 (computing Cov(X,Y) from the moment generating function)

When we have two random variables X and Y the moment generating function looks like
M(ty, t2) = E[e"X+2Y] from which we see

O*M
= E[XYh¥ Y],
o, 01 (b, t2) = B[XYe )
Thus 82M
0,0) = B[XY].

In the same way we have %(0,0) = E[X] and %(0,0) = E[Y]. Thus we can write
Cov(X,Y) in terms of the moment generating function as

O*M oM oM

XY
Cov(X,Y) = 8t18t2<0 0) = ot a1 005 oty

(0,0).

Problem 53 (multivariate random variables)

We will use the fact that X, X5, .-, X, are independent if and only if the multidimen-
sional moment generating function factors into the product of individual moment generating
functions as

M(ty,to, -+ ,ty,) = Mx,(t1)--- Mx, (t,) .

Since the moment generating function for a set of m multivariate normal random variables

looks like
M(tl,tg,"', —exp{Zt,ul—i— ZZttCOVXZ,X)}

=1 j5=1

in order for this expression to factor into the product of moment generating functions we
must have Cov(X;, X;) = 0 when ¢ # j. In this case, using Cov(X;, X;) = Var(X;), we have
that

1
Mt 1) = exp {sz v } e {t+ v}
which is the product of moment generating functions for normal random variables.

Problem 54 (Cov(Z, Z?) when Z is a standard normal)

We have that Cov(Z, Z%) = E[Z%] — E[Z]E[Z?]. Since Z is a standard normal random
variable we know that E[Z] = 0 and E[Z%] = 0. Both of these can be seen from the identity
of integrating an odd function over an symmetric integral. Thus Cov(Z, Z?) = 0.



Problem 55 (joint normal RVs)

Part (a): From the description the conditional density of X|Y is normal with a mean y and
a variance 1, while the conditional distribution of Y + Z|Y is exactly the same. Since the
conditional distributions are the same and the distribution of Y is the same in both cases
we can conclude that the two distributions are equal. In symbols

p(X,Y) =p(X[Y)p(Y)=p(Y + ZIY)p(Y) = P(Y + Z,Y).

Part (b): Since Y and Z are independent normal random variables Y + Z being the sum
of independent normal random variables is also normal so the density of (Y 4+ Z,Y) has a
bivariate normal density.

Part (c): We find

EX|=E[Y + 2] =p+0=p
Var(X) = Var(Y + Z) = 0> + 1
Cov(X,Y) COV(Y +2)Y)
v/ Var(X)Var( ) (02 +1)0?
_ Cov(Y,Y)+Cov(Z,Y) o? o
B (02 +1)0? B V(0% +1)0? Vo + 1

p = Corr(X,Y) =

Part (d): We have

Var(Y)
Var(X

EY|X =a] = E[Y] + (ﬂf—E[X])

\/027 02+1

(z— 1)

T 2+1

Part (e): As X,Y has a bivariate normal distribution p(Y'|X = x) has a normal distribution
with mean given by the expression in Part (d) and a variance given by

2 2 2 o’ o’
Var(Y|X =z)=0°(1—-p°) =0 <1—02+1)202+1.



Chapter 8 (Limit Theorems)

Chapter 8: Problems
Problem 1 (bounding the probability we are between two numbers)

We are told that g = 20 and 0 = 20 so that
P{0< X <40} = P{-20 < X —20 < 20} =1 — P{|X — 20| > 20}.
Now by Chebyshev’s inequality

0_2

PX = 2k} < 7,

we know that 50
P{X -2 20} < — =0.05.
{1X =20/ > 20} < —5 = 0.05
This implys that (negating both sides that)
—P{|X — 20| > 20} > —0.05,

so that 1 — P{|X —20| > 20} > 0.95. In summary then we have that P{0 < X < 40} > 0.95.

Problem 2 (distribution of test scores)

We are told, that if X is the students score in taking this test then E[X] = 75.

Part (a): Then by Markov’s inequality we have

E[X] 75 15
P{X>85)< 2 =2 2
Y T

If we also know the variance of X is given by VarX = 25, then we can use the one-sided

Markov inequality given by
2

o
PIX—pu>al < .
W-pzaps 0
With = 75, a = 10, 0% = 25 this becomes
25 1
P{IX>8} < —— =—.
= }_25+102 5)

Part (b): Using Chernoff’s inequality given by

1



we have (since we want 5k = 10 or k = 2) that
1
P{X =75 22 x5} < o =025,

Thus . ;
P{|X—75|§10}:1—P{|X—75|210}:1—12—.

Part (c): We desire to compute

1 n 1 n
P{75—-5< — i <7545} = P{|— i — 19 <5
(T5-5< =3 w <T545) = P~ Y ai— 75/ < 5}

i=1 i=1
Defining X = > | X;, we have that 4 = E[X] = 75 and Var(X) = &5 x nVar(X) = £. So

to use Chernoff’ inequality on this problem we desire a k such that & (%) =5s0k=+n

and then Chernoff’s bound gives

1 — 1
P{|= ;=75 >5t < =,
(2 o=l > 5} <

So to make P{|2 3" | x; — 75| > 5} < 0.1 we must take

1
—<01=n2>10.
n

Problem 3 (an example with the central limit theorem)

We want to compute n such that
LS~ X, —75
n Zz:l S ) } Z 0.9.

5/vn 5/vn
Now by the central limit theorem the expression

% Z?:l Xi =75
5/v/n ’

we have that the above can be written (first removing the absolute values)
LS~ X, — 75 s~ X, —
noict <Vn} = 1-2P{= i

5/vn 5/vn

= 1-2®(—/n).

Setting this equal to 0.9 gives ®(—+/n) = 0.05, or when we solve for n we obtain

Pq

P{ [ vn}

n > (—®71(0.05))* = 2.7055 .

In the file chap_8_prob_3.m we use the Matlab command norminv to compute this value.
We see that we should take n > 3.



Problem 4 (sums of Poisson random variables)

Part (a): The Markov inequality is P{X > a} < ELX], so if X = 32 X; then E[X] =
2?21 E[X;] = 20, and the Markov inequality becomes in this case

20 4
Pix>15p< 22
53

Note that since all probabilities must be less than one, this bound is not informative.

Part (b): We desire to compute (using the central limit theorem) P{3 2, X; > 15}. Thus
the desired probability is given by (since o = y/Var(X;) = 1)

SHX; 20 15—20
P{== > } o= 1—P{Z<——}
V20 V20 V20
= 0.8682.

This calculation can be found in chap_8_prob_4.m.

Problem 5 (rounding to integers)

Let R = Z R; be the approximate sum where each R; is the rounded variable and let
X = 250 X be the exact sum. We desire to compute P{|X — R| > 3}, which can be

simplified to give
> 3}

3}.

Now X; — R; are independent uniform random variables between [—0.5,0.5] so the above can
be evaluated using the central limit theorem. For this sum of random variables the mean of
the individual random variables X; — R; is zero while the standard deviation o is given by

o_(05-(-05)7 1
12 12

Thus by the central limit theorem we have that

_ > R;) 3
P{ >3}‘ {‘ o >50Nﬁ}

_ 2521()(2‘ - Rz‘) —3
B 2P{ 50/v/12 <50/\/ﬁ}

P{|X —R| >3} = P{ZXi—ZRi
= P{Z(Xi—Ri) >

i=1

50

> (Xi— Ry

i=1

— 20(

—3
= 0.8353.
50/\/E>

This calculation can be found in chap_8_prob_5.m.



Problem 6 (rolling a die until our sum exceeds 800)

The sum of n die rolls is given by X = " | X; with X; a random variable taking values
1,2,3,4,5,6 all with probability of 1/6. Then

3 7
p=E[Y_E[X] = nE[X] = 2(1+2+3+445+6) = on
i=1

In addition, because of the independence of our X; we have that Var(X) = nVar(X;). For
the individual random variables X; we have that Var(X;) = E[X?] — E[X;]?. For die we have

1 91
E[Xf]:6(1+4+9+16+25+36):€.

so that our variance is given by

Now the probability we want to calculate is given by P{X > 300}, which we can maniuplate
into a form where we can apply the central limit theorm. We have

{ X-% 300 — }
P >
V2.916y/n ~ V2.916y/n

Now if n = 80 we have the above given by
{X—;so - 300 — .80
V/2.9161/80 ~ 1/2.9161/80

} =1—-P{Z <1309} =1 — ®(1.309) = 0.0953 .

Problem 7 (working bulbs)

The total lifetime of all the bulbs is given by

100

T:ZXZ,
1=1

where X; is an exponential random variable with mean five hours. Then since the random
variable T is the sum of independent identically distributed random variables we can use the
central limit theorm to derive estimates about T'. For example we know that

> i Xi —np
o\v/n ’
is approximatly a standard normal. Thus to evaluate (since o? = 25) we have that
T —100(5) - 525 — 500
10(5) 50
= 1-P{Z<1/2}
= 1—®(0.5)=1-0.6915 = 0.3085.

P{T > 525} = P{



Problem 8 (working bulbs with replacement times)

Our expression for the total time that there is a working bulb in problem 7 without any

replacment time is given by "

1=1

If there is a random time required to replace each bulb then we our random variable T" must
now include this randomness and becomes

100

99
T = Z X+ U,
=1 =1

Again we desire to evaluate P{T < 550}. To evaluate this let

99
T = Z(Xz + U;) + X0,

i=1
which motivates us to define the random variables V; as

o[ XU i=1--,99
e X100 22100

Then T = qu V; and the V;’s are all independent. Below we will introduce the variables

1=

1; and o; to be the mean and the standard deviation respectivly of the random variable V;.
Taking the expectation of T" we find

100 99

E[T] = ZE[VJZZ(E[XzHE[Ui]HE[Xmo]

i=1

1
= 100-5+99 (Z) = 524.75.

In the same way the variance of this summation is also given by

Var(T) = Z(Var(Xi) + Var(U;)) 4+ Var(Xio0)
1

1
= 100 - -— | —= | =502.0625.
00-5+99 1 (12) 202.0625

By the central limit theorm we have that
100 100 100
P{ZV;S%O} = P{Z“(n ) 2o/ }
i=1 V2 i1 0 V2 i 0

Where the variables p; and o; the means and standard deviations of the variables V;. Cal-
culating the expression on the right handside of the inequality above i.e.

550 — 30,00 i
Z?:l ‘71‘2 ’




we find it equal to % 1.1269. Therefore we see that

100
P {ZV < 550} ~ $(1.1269) = 0.8701,
=1

using the Matlab function normcdf.

Problem 9 (how large n needs to be)

Warning: This result does not match the back of the book. If anyone can find
anything incorrect with this problem please let me know.

A gamma random variable with parameters (n,1) is equivalent to a sum of n exponential
random variables each with parameter A = 1. i.e. X =Y " | X;, with each X, an exponential
random variable with A = 1. This result is discussed in Example 3b Page 282 Chapter 6 in
the book. Then the requested problem seems equivalent to computing n such that

n

> 0.01} < 0.01.

which we will do by converting this into an expression that looks like the central limit theorem
and then evaluate. Recognizing that X is a sum of exponential with parameters A = 1, we

have that . . .
p=EX]= B[} X] =Y Bx] =31 =
i=1 i=1 i=1

3z = 1, we have that

In the same way since Var(X;) =
0 = Var(X) = Z Var(X

Then the central limit theorem applied to the random variable X claims that as n — oo, we

have "
p Zi:l Xi—n
NLD

< a} = O(a) — (—a).

or taking the requested probabilistic statement and converting it we find that

e noy
P{‘Qw >0.01} _ P{Ezil 1‘go.o1}
n n
_ P{ 2 Xi—n 1X <o.o1}
Ean L
_ o _plli=i T o
{ Ja | S0ovn

Q

— (®(0.01y/n) — ®(—0.01y/n)) .



From the following identity on the cumulative distribution of a normal random variable we
have that ®(x) — ®(—z) = 1 — 2®(—x), so that the above equals

1—(1—-29(-0.01y/n)) = 20(-0.01y/n).
To have this be less that 0.01 requires a value of n such that
20(—0.01y/n) < 0.01.

Solving for n then gives n > (—10091(0.005))? = (257.58)%.

Problem 11 (a simple stock model)

Given the recurrence relationship Y,, = Y,,_1 + X,, for n > 1, with Yy = 100, we see that a
solution to this is given by

Yn:ZXkJrYO.

k=1
If we assume that the Xj’s are independent identically distributed random variables with
mean 0 and variance o2, we are asked to evaluate

P{Yy, > 105} .

Which we will do by transforming this problem into something that looks like an application
of the central limit theorem. We find that

10
P{Yyo > 105} = P{)_ X, > 5}
k=1

B 2 X —10-(0)  5—10-(0)
- p{ERA R

10
_ 1_P{ 21X —10-(0) _ 5 }

V10 V10
) = 0.0569 .

2
|
iy

Problem 12

The total life of our 100 components is given by L = 211201 X; with X exponentially dis-

tributed with rate \; = 10i +~ = 10100+Z.. We want to estimate the following probability
10

100
P{L > 1200} = P {ZX > 1200} .

=1



From the properties of exponential random Variables the mean of each X, is given by u; =
/\— = 10+ 15 and the variance is Var(X;) = )\2 = (10 + ) Then to compute the above the

probablhty with respect to L we transforme the right hand51de in the usual manner. The
central limit theorem for independent random variables gives

100
P jg:z 1(;X: /LZ) <a

100 -
Zizl g 12

So the above probability can be calculated as

— ®(a) as n—o0.

100 100
Xi— ) 1200 — 10 4,
P{L>1200) = 1— p{ 2=l “) 2izi M
100 100
1200 — Zii? i
>0 02

~ 11—

If we change the distribution of X; such that X; is uniform over (0,20 + é) we then from
properties of uniform random variable we know that

Hi = 10+ —

10
. 2
, (20+£-0)" 1
4 = X o @/ 1 .
i 12 3 O+10

which is different from the previous variance calculation by the reduction of each individual

variance by three. Thus the 22122 o7 is also reduced by # from the earlier result. This

propagates through the calculation and we see that

1200-—§jﬁﬂlu
100
\/f_ EE:Z 1 z

with u; and o; in the above evaluated for the exponential variable.

P{L>1200} =1—®

Problem 13

Warning: Here are some notes I had on this problem. I've not had the time to check these
in as much detail as I would have liked. Caveat emptor.

Part (a): Let X; be the score of the ith student. Then since X; is drawn from a distribution
with mean 74 and standard deviation of 14. Then the average test scores for this class of 25

is given by
25
1
=—>) X;.
% 2



Then the probability that A exceeds 80 is P{A > 80} = 1 — P{A < 80}. From the central
limit theorem we see that the probability P{A < 80} can be expressed in terms of the
standard normal. Specifically

25 25
1
P{A<80} = P{; D X <80} =P{> X, <25(80)}
=1 =1

P{Efil Xi — 25(74) _ 2;(80) - 25(74)} e (25(6)) e <§)

144/25 - 144/25 14(5) 7

Part (c): We have p = 74 and 0 = 14. S5 = % Eil X; and Sgy = 6%1 Z?il Y;. From the
central limit theorem we know that

LN X —
il N TR g ),
(%)
so that
] — o2
- XZ ~ N(ua _)
n n
=1
Thus Sas ~ N (74, %) and Sey ~ N (74, 1(;%2). Now
142 142
V—564_S25NN<072—5+6—4>7
so that
P{V>22} = 1-P{V<22)
V 2.2
= 1—-P <
2 42 2 2
Bte Vwter
2.2
= 1—90
Problem 14

Let X; be the random variable denoting the mean lifetime of the :th component. We are told
that E[X;] = 100 and Var(X;) = 30%. We assume that we have n components of this type in
stock and can assume that each is replaced immediately when the previous one breaks. We
then desire to compute the value of n such that

P {ZX > 2000} > (.95,

i=1



or equivalently

P {ZX > 2000} <1-0.95=0.05.

i=1
Now this can be done by using the central limit theorem for independent random variables.
We have that

S (X; —100) 2000 — 100n 2000 — 100n
P& < i L
30n1/2 30n1/2 30/n

Thus we should select n such that

2000 — 1
o 000 — 100n) 0.05.
30/n

which is a nonlinear function that needs to be solved to find the smallest value of n.

Problem 15

Let C be the random variable that denotes the total yearly claim for our 10,000 policy
holders. Then C' = Ziliqoo X; with X; the random claim made by the ¢th policy holder. We
desire to evaluate P{C > 2.710°} or

10000 10000
P{ZXi>2.7106} or 1—P{ZX,~<2.7106}.
=1 =1

Using the central limit theorem for independent random variables we have that

P

SO0 X, — S0 940 _ 2710° - 240 104} B (2.7 106 — 240 104>

510000 g2 800+/107 8001107

which can easily be evaluated.

Problem 16

If we assume that the number N of men-women pairs is approximately normally distributed
then we desire to calculate P{N > 30}. The mean of men-women pairs I would expect to be
%('100) = 50, with a variance of “npq” or 1 (3) (100) = 25. Thus we can evaluate the above
using

P{N >30} = 1— P{N <30}
N-50 —20
= 1-P
SeabEs
= 1-®(—4)~1.

I would expect this to not be a good approximation.



Problem 18

Let Y denoted the random variable representing the number of fish that must be caught to
obtain at least one of these types.

Part (a): The probability to catch any one given fish is .

Problem 19 (expectations of functions of random variables)

For each of the various parts we will apply Jensen’s inequality E[f(X)] > f(E[X]) which
requires f(z) to be convex ie. f”(x) > 0. Now since we are told that E[X] = 25 we can
compute the following.

Part (a): For the function f(z) = 23, we have that f”(z) = 6z > 0 since we are told that
X is a nonnegative random variable. Thus Jensen’s inequality gives

E[X?] > 25° = 15625 .

Part (b): For the function f(z) = \/x, we have that f'(z) = ﬁ, and f"(x) = —ﬁ < 0.

Thus f(z) is not a convex function but —f(z) is. Applying Jensen’s inequality to —f(x)
gives E[—vX] > —v/25 = —5 or
ENVX]<5.

Part (c): For the function f(z) = log(z), we have that f'(z) = I, and f"(z) = —% < 0.
Thus f(z) is not a convex function but —f(z) is. Applying Jensen’s inequality to —f(z)
gives E[—log(X)] > —log(25) or

Eflog(X)] < log(25) .

Part (d): For the function f(x) = e ®, we have that f”(x) = ¢ > 0. Thus f(z) is a
convex function. Applying Jensen’s inequality to f(z) gives

E[efX] > eE[X} — 625.

Problem 20 (E[X] < (B[X?]'V? < (E[X3)/3 < --)

Now Jensens’ inequality is that if f(z) is a convex function then E[f(z)] > f(E[X]). If f is
invertable then this is equivalent to

E[X] < fTUES(X)]),



which will be functional equation we will use to derive the requested results. Now to show
the first stage of the inequality sequence let f(x) = x2, then f”(z) =2 > 0 so f(-) is convex
and f~!(x) = 2'/2. An application of the above functional expression gives

E[X] < (BIX?])'2.

To show that E[X] < E[X?]'/3 one could perform the same logic with the function f(z) = 2.

To show the expression E[X?]'/? < E[X?]'/3, we will apply Jensen’s inequlity a second time.
For this second application let Y = f(X) then E[f(X)] = E[Y] < ¢ Y(E[g(Y)]) for any
convex ¢(+). Thus

E[f(X)] < g7 (Elg(f(X))]).
On defining Y = f(X) (and X = f~}(Y)) we have that

E[f (V)] < fH g (Elg(Y))),

FEFO)) < g (Elg(YV))).

Thus beginning with the function pair f(z) = z and g(z) = 2* we have
E[Y] < (E[Y?])'?,

or the first inequality. For the second inequality we can take a function pair to consist of
f~Y(z) = 22 (so that f(z) = 2'/?) and g(x) = 2® (so that g~!(x) = 2'/3) then we have that

(BIY?))? < (B[],

For the third inequality we can take f and g, such that f~'(z) = 23 (so that f(z) = z/?)
and g(z) = z* (so that g~ *(z) = 2/*). Then

(BIY*)Y? < (B[],

These relationships can be continued in general.

Problem 5

We desire to prove the following, if we define B, (x) as

=3 s (7)o e

then we want to show that lim,, ,, B, (z) = f(z). To do this begin by defining X7, Xo, -+, X
to be independent random variables each with mean x, then B [f (¥1EXetXattXn)] cap
be evaluated by first noting that if X; are Bernoulli random variables with mean x then
X1+ Xo+ -+ 4 X, is a Binomial random variable with parameters (n,z) and thus

PT{ZZN; X;=k}= ( . ) (1 — z)n Tk




so that

E

(50)]- S0

by the definition of expectation. Continuing we have that

f (ZX)] 3 r(5) ()

Now if we can show that when we define Z,, = % Z?Zl X, that

E

Pr{|Z, — x| >€} -0 as n— oo,
then from Theoretical exercise number 4 we have that
Elf(Z.)] — f(z) as n— oo,

and we have proven the the famous Weierstrass theorem from analysis. Now from the central
limit theorem we have that the random variable

%Z?ﬂxi_“ _ %Z?:lxi_x
(%) (%)

tends to the standard normal as n — oo. With this result we have that the probability that
we desire to bound
1 n
P< |- X; —

| 2oims Xi — 2 > €

CONNCD
By the central limit this is equal to 2&(—<4/n). Since as n — oo we have that —<y/n — —o0
so that

is equivalent to

P

D(—=+/n) =0,

and we have the condition required in problem number 4 and have proven the desired result.

Chapter 8: Theoretical Exercises
Problem 1 (an alternate Chebyshev inequality)

Now the Chebyshev inequality is given by

o2
POX —ul = k) < 0.
Defining k = ok the above becomes
o2 1

P{|X_M|ZO-K’}§O_2/{2:?7

which is the desired inequality.



Problem 10

Using the Chernoff bound of P{X < a} < e 'M(t), we recall that if X is a Poisson random
variable its moment generating function is given by M (t) = eMe' 1) g0

P{X <i} <e MY for <0,

To minimized the right hand side of this expression is equivalent to minimizing —ti+ (e’ —1).
Taking the derivative with respect to ¢ and setting it equal to zero we have

—i+ Xt =0.

Solving for ¢ gives ¢ = In(i/\). Since i < A this ¢ is negative as required. Putting this into
the expression above gives

P{XSZ} < eiiln(i/A)eA(eln(i/A),l)

— m((3) DA
ze)

e’Aﬂ.

i
Problem 12 (an upper bound on the complemetary error function)

From the definition of the normal density we have that

<1 2
P{X>a}:/ \/—Q_We’x/zd:v,

which we can simplify by the following change of variable. Let v = x — a (then dv = dx)
and the above becomes

>~ 1 2
P{X >a} = / — et 2y
{ } .
>~ 1 2 2
_ - —(v*+2va+ta )/Qd
= e v
/0 2T
2

YT e,
= e 2 e o
0

®

N

w‘g’w

e /°° v2d
e 2dav,
\/271’ 0

since e < 1 for all v € [0,00) and a > 0. Now because of the identity
o 1)2
/ e 2dv=
0

P{X >a} <

<

we see that the above becomes



Problem 13 (a problem with expectations)

We are assuming that if F[X] < 0 and 6 # 0 such that E[e?*] = 1, and want to show that
6 > 0. To do this recall Jensen’s inequality which for a convex function f and an arbitrary
random variable Y is given by

E[f(Y)] = f(E[Y]).
If we let the random variable Y = ¢ and the function f(y) = —In(y), then Jensen’s
inequality becomes (since this function f is convex)

~B0X] > —~In(E[e™]),
or using the information from the problem we have
OFE[X] <In(1)=0.

Now since E[X] < 0 by dividing by this expression we have § > 0 as was to be shown.



Chapter 9 (Additional Topics in Probability)

Chapter 9: Problems
Problem 2 (helping Al cross the highway)

At the point where Al wants to cross the highway the number of cars that cross is a Poisson
process with rate A = 3, the probability that k£ cars appear in ¢ time is given by

efkt()\t)k

PN =k} = —

Thus Al will have no problem in the case when no cars come during her crossing. If her
crossing time takes s second this will happen with probability

P{N=0}=eM=¢".

Note that this is the density function for a Poisson random variable (or the cumulative
distribution function of a Poisson random variable with n = 0). This expression is tabulated
for s = 2,5, 10, 20 seconds in chap_9_prob_2.m.

Problem 3 (helping a nimble Al cross the highway)

Following the results from Problem 2, Al will cross unhurt, with probability
P{N=0}+P{N=1} = +e(\s) = e +3se .

Note that this is the cumulative distribution function for a Poisson random variable. This
expression is tabulated for s = 5,10, 20, 30 seconds in chap_9_prob_3.m.



Chapter 10 (Simulation)

Chapter 10: Problems
Problem 2 (simulating a specified random variable)

Assuming our random variable has a density given by

e —co<ax<0
f(x)_{e_% 0< < o0

Lets compute the cumulative distribution F'(x) for this density function. This is needed if
we simulate from f using the inverse transformation method. We find that

F(x) = / e*d¢ for —oco<x<0

2 |
—_ 6_ :1621‘.
2| 2
and that
I S
F(z) = st [ e d¢ for 0<z<o0
0
1+(f2gm P
= = =1——e ™.
2" (=2)], 2

Then to simulate from the density f(-) we require the inverse of this cumulative probability
density function. Since our F' is given in terms of two different domains we will compute
this inverse function in the same way. If 0 < y < %, then the equation we need to invert i.e.
y = F(z) is equivalent to

1, 1

1
y=ge" or xziln(Qy) for O<y<§

While if % <y < 1 then y = F(z) is equivalent to
1
1= —2x
) 26 )
or by solving for x we find that
1 1
x:—éln(Q(l—y)) for §<y<1.

Thus combining these two results we find that

11n(2y) O<y<s
—1 — 2 y y 2
F=(y) {—%ln@(l—y)) T<y<l1

Thus our simulation method would repeatedly generate uniform random variables U € (0, 1)
and apply F~}(U) (defined above) to them computing the corresponding 3’s. These y’s are
guaranteed to be derived from our density function f.
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