
 

Exponential distribution

1 Recap of the previous lecture

Х 0

Random variable X expel If the density of X is

foe
e O

de х о
0 ĸ о

The cumulative distribution function of Xo expel
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2 Minimum of exponential random variables

2.1 Assume that X expels X expels X2
and Xa are independent
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Consider a random vector Xs V2 The density
of this r.v.is
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Conclusion X expels Xan expels K K are independent
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Proposition let Xs Xn be independent random variables

such that Xin expel i s п Then
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2.3 Assume that Xs Xn are independent r.u.S.to
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2.4 The memories property of exponential distribution
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and moreover the rank order of Xs Xu is
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been proved
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