ISyE 6650A,Q,RSH: Probabilistic Models

Instructor: Spyros Reveliotis

Fall 2007

Homework #2

Due Date: Thursday, 9/27/07

The above due date applies for all students

Reading Assignment:

Read Chapter 2 from your textbook, and the excerpt from Law and Kelton on the different types of r.v's and distribution selection posted on the library electronic reserves.

Problem Set:
Solve the following problems at the end of Chapter 2 in your textbook:

1, 6, 12, 17, 18, 19, 20, 21, 25, 26, 34, 37, 42, 51, 55, 56, and 76.

Hint: For problem 56, let X denote the r.v of interest, and express it as:



X = I1+I2+…+In
where  the Ii, i=1,…,n, is the indicator r.v. corresponding to the event that type i coupon appears in the collection of the k coupons.







