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This solution manual remains under construction. The current count is that 678 (out of 687)
problems have solutions. The unsolved problems are

12.1.7, 12.1.8, 12.5.8, 12.5.9, 12.11.5 — 12.11.9.

If you volunteer a solution for one of those problems, we’ll be happy to include it ...and, of
course, “your wildest dreams will come true.”

Of course, the correctness of every single solution reamins unconfirmed. If you find errors or
have suggestions or comments, please send email: ryates@winlab.rutgers.edu.

If you need to make solution sets for your class, you might like the Solution Set Constructor
at the instructors site www.winlab.rutgers.edu/probsolns. If you need access, send email:
ryates @Quwinlab.rutgers.edu.

MATLAB functions written as solutions to homework problems can be found in the archive
matsoln.zip (available to instructors) or in the directory matsoln. Other MATLAB functions
used in the text or in these homework solutions can be found in the archive matcode.zip
or directory matcode. The .m files in matcode are available for download from the Wiley
website. T'wo other documents of interest are also available for download:

— A manual probmatlab.pdf describing the matcode .m functions is also available.

— The quiz solutions manual quizsol.pdf.

A web-based solution set constructor for the second edition is available to instructors at
http: / /www.winlab.rutgers.edu/probsolns

The next update of this solution manual is likely to occur in January, 2006.



Problem Solutions — Chapter 1

Problem 1.1.1 Solution
Based on the Venn diagram

M 0
G0 )

T

the answers are fairly straightforward:

(a)
(b)

()

(d)

(e)

Since TN M # ¢, T and M are not mutually exclusive.

Every pizza is either Regular (R), or Tuscan (7). Hence RUT = S so that R and T are
collectively exhaustive. Thus its also (trivially) true that RUT UM = S. That is, R, T and
M are also collectively exhaustive.

From the Venn diagram, T" and O are mutually exclusive. In words, this means that Tuscan
pizzas never have onions or pizzas with onions are never Tuscan. As an aside, “Tuscan” is
a fake pizza designation; one shouldn’t conclude that people from Tuscany actually dislike
onions.

From the Venn diagram, M NT and O are mutually exclusive. Thus Gerlanda’s doesn’t make
Tuscan pizza with mushrooms and onions.

Yes. In terms of the Venn diagram, these pizzas are in the set (T'U M U O)°.

Problem 1.1.2 Solution
Based on the Venn diagram,

M 0
G0

T

the complete Gerlandas pizza menu is

Regular without toppings

Regular with mushrooms

Regular with onions

Regular with mushrooms and onions
Tuscan without toppings

Tuscan with mushrooms

Problem 1.2.1 Solution

(a)

An outcome specifies whether the fax is high (h), medium (m), or low (I) speed, and whether
the fax has two (t) pages or four (f) pages. The sample space is

S = {ht,hf,mt,mf,lt,1f}. (1)



(b) The event that the fax is medium speed is A; = {mt,mf}.
(c) The event that a fax has two pages is Ao = {ht, mt,It}.

)
)
(d) The event that a fax is either high speed or low speed is Az = {ht,hf,lt,l[f}.
)
)

(
(f

Since

Ay UAg U A = {ht,hf,mt,mf, It If} =5,

the collection A1, Ao, As is collectively exhaustive.

Problem 1.2.2 Solution

(a) The sample space of the experiment is
S ={aaa,aaf,afa, faa, ffa, faf,aff, fff}.
(b) The event that the circuit from Z fails is

ZF:{aafvaffafafafff}'

The event that the circuit from X is acceptable is
Xa= {aaa7 (I(If, afa,aff} :

(¢) Since ZpN X4 ={aaf,aff} # ¢, Zr and X4 are not mutually exclusive.

e) Since A; N Ay = {mt} and is not empty, A;, A2, and A are not mutually exclusive.

(d) Since ZpU Xy = {aaa,aaf,afa,aff, faf, fff} # S, Zr and X4 are not collectively exhaus-

tive.
(e) The event that more than one circuit is acceptable is
C = {aaa,aaf,afa, faa} .
The event that at least two circuits fail is

D={ffa faf.aff, fff}.

(f) Inspection shows that C' N D = ¢ so C and D are mutually exclusive.
(g) Since CUD = S, C and D are collectively exhaustive.
Problem 1.2.3 Solution
The sample space is
S={A&,... . K& A, ... KO, AQ, . KO, AM, ... K&} .

The event H is the set
H={A9Q,...,KQ}.



Problem 1.2.4 Solution
The sample space is
1/1...1/31,2/1...2/29,3/1...3/31,4/1...4/30,
S=<¢ 5/1...5/31,6/1...6/30,7/1...7/31,8/1...8/31, . (1)
9/1...9/31,10/1...10/31,11/1...11/30,12/1...12/31
The event H defined by the event of a July birthday is described by following 31 sample points.

H={7/1,7/2,...,7/31}. (2)

Problem 1.2.5 Solution
Of course, there are many answers to this problem. Here are four event spaces.

1. We can divide students into engineers or non-engineers. Let A; equal the set of engineering
students and As the non-engineers. The pair {4, A2} is an event space.

2. We can also separate students by GPA. Let B; denote the subset of students with GPAs G
satisfying i — 1 < G < i. At Rutgers, {B1, Ba,...,Bs} is an event space. Note that Bj is
the set of all students with perfect 4.0 GPAs. Of course, other schools use different scales for
GPA.

3. We can also divide the students by age. Let C; denote the subset of students of age i in years.
At most universities, {C1g, C11,...,Ci00} would be an event space. Since a university may
have prodigies either under 10 or over 100, we note that {Cy, C1, ...} is always an event space

4. Lastly, we can categorize students by attendance. Let Dy denote the number of students who
have missed zero lectures and let D denote all other students. Although it is likely that Dy
is an empty set, {Do, D1} is a well defined event space.

Problem 1.2.6 Solution
Let Ry and Ry denote the measured resistances. The pair (R, Rg) is an outcome of the experiment.
Some event spaces include

1. If we need to check that neither resistance is too high, an event space is

A1 = {Rl < 100, Ry < 100}, AQ = {either Ry > 100 or Ry > 100} . (1)

2. If we need to check whether the first resistance exceeds the second resistance, an event space
is

By = {Rl > RQ} By = {Rl < RQ}. (2)

3. If we need to check whether each resistance doesn’t fall below a minimum value (in this case

50 ohms for Ry and 100 ohms for Ry), an event space is

Ci = {Rl < 50,Rs < 100}, Cy = {Rl < 50,Ry > 100}, (3)
C3 = {Rl > 50,R2 < 100}, C4 = {Rl > 50,R2 > 100} . (4)

4. If we want to check whether the resistors in parallel are within an acceptable range of 90 to
110 ohms, an event space is

Dy = {(1/R1 +1/Ry)~" <90}, (5)
Dy ={90 < (1/Ry + 1/Ry)~"' < 110}, (6)
Dy = {110 < (1/Ry + 1/Ry)"'}. (7)



Problem 1.3.1 Solution

The sample space of the experiment is
S ={LF,BF,LW,BW}. (1)

From the problem statement, we know that P[LF| = 0.5, P[BF| = 0.2 and P[BW] = 0.2. This
implies P[LW] =1—-0.5—-0.2 - 0.2 = 0.1. The questions can be answered using Theorem 1.5.

(a) The probability that a program is slow is

P[W]=P[LW]+ P[BW]=0.1+02=0.3. (2)

(b) The probability that a program is big is

P[B] = P[BF]+ P[BW]=02+02=0.4. (3)

(c) The probability that a program is slow or big is

PWUB] =P[W]+P[B]— P[BW]=03+04—-02=0.5. (4)

Problem 1.3.2 Solution
A sample outcome indicates whether the cell phone is handheld (H) or mobile (M) and whether
the speed is fast (F') or slow (). The sample space is

S ={HF,HW,MF,MW}. (1)

The problem statement tells us that P[HF| = 0.2, PIMW] = 0.1 and P[F] = 0.5. We can use
these facts to find the probabilities of the other outcomes. In particular,

P[F]= P[HF)+ P[MF]. (2)

This implies
PMF)|=P[F]-P[HF]=05-0.2=0.3. (3)

Also, since the probabilities must sum to 1,
P[HW]|=1—-P[HF]—-P[MF]-P[MW]=1-02-03-0.1=0.4. (4)
Now that we have found the probabilities of the outcomes, finding any other probability is easy.
(a) The probability a cell phone is slow is
PW]=P[HW]|+P[MW]=04+0.1=0.5. (5)
(b) The probability that a cell hpone is mobile and fast is P[MF] = 0.3.
(c) The probability that a cell phone is handheld is

P[H|=P[HF]+ P[HW] =02+ 0.4 =0.6. (6)



Problem 1.3.3 Solution

A reasonable probability model that is consistent with the notion of a shuffled deck is that each
card in the deck is equally likely to be the first card. Let H; denote the event that the first card
drawn is the ith heart where the first heart is the ace, the second heart is the deuce and so on. In
that case, P[H;] = 1/52 for 1 < i < 13. The event H that the first card is a heart can be written
as the disjoint union

H=HUHyU---UH;s. (1)
Using Theorem 1.1, we have
13
P[H] =) P[H]=13/52. (2)
i=1

This is the answer you would expect since 13 out of 52 cards are hearts. The point to keep in
mind is that this is not just the common sense answer but is the result of a probability model for
a shuffled deck and the axioms of probability.

Problem 1.3.4 Solution

Let s; denote the outcome that the down face has ¢ dots. The sample space is S = {s1,...,S6}.
The probability of each sample outcome is P[s;] = 1/6. From Theorem 1.1, the probability of the
event F that the roll is even is

P[E] = P[sy] + Ps4] + P [sg] = 3/6. (1)

Problem 1.3.5 Solution
Let s; equal the outcome of the student’s quiz. The sample space is then composed of all the
possible grades that she can receive.

S =1{0,1,2,3,4,5,6,7,8,9,10} . (1)

Since each of the 11 possible outcomes is equally likely, the probability of receiving a grade of ¢, for
each i =0,1,...,10 is P[s;] = 1/11. The probability that the student gets an A is the probability
that she gets a score of 9 or higher. That is

P[Grade of A]=P[9]+ P[10] =1/11+1/11 = 2/11. (2)
The probability of failing requires the student to get a grade less than 4.
P [Failing] = P[3] + P[2]+ P[1]+ P[0] =1/11+1/11 +1/11 + 1/11 = 4/11. (3)
Problem 1.4.1 Solution

From the table we look to add all the disjoint events that contain Hy to express the probability
that a caller makes no hand-offs as

P[Hy| = P[LHy| + P[BHy = 0.1+ 0.4 =0.5. (1)
In a similar fashion we can express the probability that a call is brief by
P[B]= P[BHy|+ P[BH,]+ P[BH2] =0.44 0.1 + 0.1 = 0.6. (2)
The probability that a call is long or makes at least two hand-offs is

P[LUH,| = P[LHy| + P[LHy] + P[LH,] + P |BH,)] (3)
= 0.140.140.2+0.1=0.5. (4)



Problem 1.4.2 Solution

(a) From the given probability distribution of billed minutes, M, the probability that a call is
billed for more than 3 minutes is

P[L] =1— P|[3 or fewer billed minutes] (1)
—1-P[Bi] - P[Bs] - P[By 2)
=l-a—-a(l—a)—a(l —a)? (3)
=(1-a)®>=05T7. (4)
(b) The probability that a call will billed for 9 minutes or less is
P [9 minutes or less] = Za(l — )7t =1—-(0.57)3. (5)

=1

Problem 1.4.3 Solution

The first generation consists of two plants each with genotype yg or gy. They are crossed to produce
the following second generation genotypes, S = {yy, yg, gy, 9g}. Each genotype is just as likely as
any other so the probability of each genotype is consequently 1/4. A pea plant has yellow seeds if
it possesses at least one dominant y gene. The set of pea plants with yellow seeds is

Y = {yy.v9, 9y} (1)
So the probability of a pea plant with yellow seeds is
P[Y] = Plyyl + Plygl + P [gy] = 3/4. (2)

Problem 1.4.4 Solution
Each statement is a consequence of part 4 of Theorem 1.4.

(a) Since A C AU B, P[A] < P[AUB].
(

)

b) Since B C AU B, P[B] < P[AU B].

(c) Since ANB C A, P[AN B] < P[A].
)

(d) Since ANB C B, P[An B] < P[B].
Problem 1.4.5 Solution
Specifically, we will use Theorem 1.7(c) which states that for any events A and B,
P[AUB]=P[A|+P[B]—-P[ANB]. (1)

To prove the union bound by induction, we first prove the theorem for the case of n = 2 events. In
this case, by Theorem 1.7(c),

P [Al U AQ] =P [Al] + P [AQ] - P [Al N AQ] . (2)



By the first axiom of probability, P[A; N Ag] > 0. Thus,

PJAjUAs] < P[A]+ P[Ag].

3)

which proves the union bound for the case n = 2. Now we make our induction hypothesis that the

union-bound holds for any collection of n — 1 subsets. In this case, given subsets Ay,..., A,, we
define
A=A1UAU---UA,_1, B =A,. (4)
By our induction hypothesis,
P[A] :P[AIUAQUUAn_l] SP[Aﬂ—I——l—P[An_l] (5)
This permits us to write
P[A;U---UA,|=P[AU B] (6)
< P[A] + P[B] (by the union bound for n = 2) (7)
=P[A;U---UA,_1]+ P[A,] (8)
< PIA+- - P[Aua] + P[A,] (9)

which completes the inductive proof.

Problem 1.4.6 Solution

(a) For convenience, let p; = P[F H;] and ¢; = P[V H;]. Using this shorthand, the six unknowns

Do, P1, P2, 4o, 41, g2 fill the table as

|Hy Hy H»
Fipo p1 p2 (1)
Vi « @
However, we are given a number of facts:
po+qo=1/3, p1+aq =1/3, (2)
p2+q2=1/3, po +p1+ p2 = 5/12. (3)

Other facts, such as qo + ¢1 + g2 = 7/12, can be derived from these facts. Thus, we have
four equations and six unknowns, choosing py and p; will specify the other unknowns. Un-
fortunately, arbitrary choices for either pg or p; will lead to negative values for the other
probabilities. In terms of py and p;, the other unknowns are

q0 = 1/3 — po, p2 =5/12 — (po + p1), (4)
@ =1/3—p1, @2 =po+p1 —1/12. (5)

Because the probabilities must be nonnegative, we see that

0<po<1/3, (6)
0 § b1 S 1/37 (7)
1/12 < po + p1 < 5/12. (8)



Although there are an infinite number of solutions, three possible solutions are:

Po = 1/3) pP1 = 1/]—27 P2 = 07 (9)

qo =0, q =1/4, g2 =1/3. (10)
and

Po = 1/47 P1 = 1/127 P2 = 1/127 (11)

g =1/12, o = 3/12, g0 = 3/12. (12)
and

po =0, p1=1/12, p2 =1/3, (13)

q =1/3, q = 3/12, g2 = 0. (14)

(b) In terms of the p;, g; notation, the new facts are pg = 1/4 and ¢q; = 1/6. These extra facts
uniquely specify the probabilities. In this case,

bo = 1/47 b1 = 1/6> P2 = Oa (15)
q = 1/12, q1 =1/6, g2 =1/3. (16)

Problem 1.4.7 Solution
It is tempting to use the following proof:

Since S and ¢ are mutually exclusive, and since S = .S U ¢,
1= P[SUG|=P[S]+Plg]. &
Since P[S] = 1, we must have P[¢] = 0.
The above “proof” used the property that for mutually exclusive sets A; and Ao,
PJA1UAy] = P[A1] + P[As]. (2)

The problem is that this property is a consequence of the three axioms, and thus must be proven.
For a proof that uses just the three axioms, let Ay be an arbitrary set and for n = 2,3,..., let
Ay, = ¢. Since Ay = U2, A;, we can use Axiom 3 to write

PlA] = PIUZ,Ail = P[Ai] + P[Ag] + i PlA]. 3)
1=3

By subtracting P[A;] from both sides, the fact that Ay = ¢ permits us to write
oo
Pl¢]+ ) P[A]=0. (4)
n=3

By Axiom 1, P[A;] > 0 for all 4. Thus, >.°° ; P[A;] > 0. This implies P[¢] < 0. Since Axiom 1
requires P[¢] > 0, we must have P[¢] = 0.



Problem 1.4.8 Solution
Following the hint, we define the set of events {A;|i = 1,2,...} such that i = 1,...,m, A4; = B; and
for @ > m, A; = ¢. By construction, U | B; = U2, A;. Axiom 3 then implies

PlUL B = P[UZ, A ZP (1)
For i > m, P[A;] = P[¢] = 0, yielding the claim P[U™,B;] = >, P[A;] =Y_1", P[Bj].

Note that the fact that P[¢] = 0 follows from Axioms 1 and 2. This problem is more challenging
if you just use Axiom 3. We start by observing

m—1 ]
PIB)+Y PlA]. (2)
i=1 i=m
Now, we use Axiom 3 again on the countably infinite sequence A,,, Apy1, ... to write
Z PlA)| = P[AnUApi1 U] = P[By]. (3)

Thus, we have used just Axiom 3 to prove Theorem 1.4: P[U", B;] = > P[B;].

Problem 1.4.9 Solution
Each claim in Theorem 1.7 requires a proof from which we can check which axioms are used.
However, the problem is somewhat hard because there may still be a simpler proof that uses fewer
axioms. Still, the proof of each part will need Theorem 1.4 which we now prove.

For the mutually exclusive events By,..., By, let A; = B; for i = 1,...,m and let A; = ¢ for
i > m. In that case, by Axiom 3,

P[ByUByU---UBp]=P[A1UAyU--] (1)

m—1 00
=S PlA)+ Y PlA) (2)

i=1 i=m

m—1 o)
=Y P[B|+ ) PlA] (3)

i=1 i=m

Now, we use Axiom 3 again on A,,, Aymt1, ... to write

ZP P[AnUAn1U--] = P[By). (4)

Thus, we have used just Axiom 3 to prove Theorem 1.4:
P[BiUB,U---UBy]=> PI[B]. (5)

(a) To show P[¢] =0, let By = S and let By = ¢. Thus by Theorem 1.4,
P[S] = P[B1UBy] = P[Bi]|+ P[Bs] = P[S] + P[¢]. (6)

Thus, P[¢] = 0. Note that this proof uses only Theorem 1.4 which uses only Axiom 3.

10



(b) Using Theorem 1.4 with B; = A and By = A°, we have
P[S]=P[AU A = P[A] + P[A9]. (7)
Since, Axiom 2 says P[S] =1, P[A¢] = 1 — P[A]. This proof uses Axioms 2 and 3.

(¢) By Theorem 1.2, we can write both A and B as unions of disjoint events:

A= (AB)U(AB°) B = (AB) U (A°B). (8)
Now we apply Theorem 1.4 to write
P[A] = P[AB]+ P[AB‘], P[B] = P[AB]+ P[A°B]. (9)

We can rewrite these facts as
P[AB] = P[A] — P|AB], P[A°B] = P|B] — P[AB]. (10)
Note that so far we have used only Axiom 3. Finally, we observe that AU B can be written
as the union of mutually exclusive events
AUB = (AB)U(AB°) U (A°B). (11)
Once again, using Theorem 1.4, we have
P[AU B] = P[AB] + P[AB‘] + P[A°B]| (12)
Substituting the results of Equation (10) into Equation (12) yields
P[AUB|=P[AB]+ P[A]- P[AB|+ P[B] — P|AB], (13)
which completes the proof. Note that this claim required only Axiom 3.

(d) Observe that since A C B, we can write B as the disjoint union B = A U (A°B). By
Theorem 1.4 (which uses Axiom 3),
P[B]=P[A]+ P[A°B]. (14)
By Axiom 1, P[A°B] > 0, hich implies P[A] < P[B]. This proof uses Axioms 1 and 3.

Problem 1.5.1 Solution
Each question requests a conditional probability.

(a) Note that the probability a call is brief is
P[B]=P[HyB]+ P[H1B]+ P[H2B] = 0.6. (1)
The probability a brief call will have no handoffs is
P[HyB] 04 2

P[HdB]zW:ﬁ:g- (2)

(b) The probability of one handoff is P[H,] = P[HB] + P[H;L] = 0.2. The probability that a
call with one handoff will be long is

P[HL] 01 1 -

P[H] 02 2

P[LIH] =

(¢) The probability a call is long is P[L] =1 — P[B] = 0.4. The probability that a long call will
have one or more handoffs is

P[H, U Hy|L] = P[HlpL[z]HzL] _ P[HlL]P +[L1]3 [H2L] _ 0.1020.2 _ % ' @

11



Problem 1.5.2 Solution
Let s; denote the outcome that the roll is 7. So, for 1 < i < 6, R; = {s;}. Similarly, Gj =
(50056},
(a) Since G1 = {s2, s3, 54, S5, s6} and all outcomes have probability 1/6, P[G1] = 5/6. The event
R3G1 = {s3} and P[R3G1] = 1/6 so that
PlRsGy] 1

P[R3|Gy] = AR (1)

(b) The conditional probability that 6 is rolled given that the roll is greater than 3 is

P[R¢Gs] ~ Pls¢]  1/6
P[Gs]  Pls4,55 8] 3/6

P [Rs|G3] = (2)

(c) The event E that the roll is even is E = {s2,s4, 56} and has probability 3/6. The joint
probability of G3 and E is
P [GgE] =P [84786] - 1/3 (3)

The conditional probabilities of G5 given F is
PlGsE] _1/3 _ 2 (4)
P[E] 1/2 3

P[Gs|E] =

(d) The conditional probability that the roll is even given that it’s greater than 3 is
PlEGs] _1/3 _ 2 (5)
PlGs] 1/2 3

PE|Gs] =

Problem 1.5.3 Solution
Since the 2 of clubs is an even numbered card, Co C E so that P[CoE] = P[C3] = 1/3. Since
P[E] = 2/3,
P[CE]  1/3

=———=1/2 1
P[E] 2/3 / (1)
The probability that an even numbered card is picked given that the 2 is picked is
P[C2E] ﬁ _
P[Cy]  1/3

P[Cs|E] =

PE|Cy] =

(2)

Problem 1.5.4 Solution
Define D as the event that a pea plant has two dominant y genes. To find the conditional probability
of D given the event Y, corresponding to a plant having yellow seeds, we look to evaluate
P[DY

PY]
Note that P[DY] is just the probability of the genotype yy. From Problem 1.4.3, we found that
with respect to the color of the peas, the genotypes yy, yg, gy, and gg were all equally likely. This
implies

P[D|Y] =

PDY]=Plyyl=1/4  P[Y]= Plyy,gy,yg] = 3/4. (2)
Thus, the conditional probability can be expressed as
P[DY] 1/4
P[D|Y] = = =1/3. 3

12



Problem 1.5.5 Solution

The sample outcomes can be written ijk where the first card drawn is ¢, the second is j and the

third is k. The sample space is
S = {234,243,324, 342,423,432} .

and each of the six outcomes has probability 1/6. The events Ey, Fsy, E3, 01,02, O3 are

Ey = {234,243,423,432} 01 = {324,342},
E, = {243,324, 342,423} , 09 = {234,432},
Es5 = {234,324, 342,432} , O35 = {243,423} .
(a) The conditional probability the second card is even given that the first card is even is
P[EsE P 243,423 2/6
P[Es|Ey] = Eafn] _ (243, 423] _ 26 _ 1/2.

P[E] P[234,243,423,432]  4/6

(b) The conditional probability the first card is even given that the second card is even is

P [E\ By P [243,423] 2/6
P By |, = = =2~ 1)
Bl B2 P[Ey] — P[243,324,342,423]  4/6 /

(¢) The probability the first two cards are even given the third card is even is

P [E,EyEs)

P [Ey\Es|Es] = P (B,

=0.

(d) The conditional probabilities the second card is even given that the first card is odd is

P[O\E)]  P[O]
PIEIO = 5 = Fig = 1

(e) The conditional probability the second card is odd given that the first card is odd is

P[03]01] = % 0.

Problem 1.5.6 Solution

(9)

The problem statement yields the obvious facts that P[L] = 0.16 and P[H] = 0.10. The words
“10% of the ticks that had either Lyme disease or HGE carried both diseases” can be written as

P[LH|LU H] = 0.10.
(a) Since LH C LUH,

P[LH|LUH] = P[LE[EL(JL;] ")) _ P]?L[LUHIL] = 0.10.

Thus,
P[LH] = 0.10P[L U H] = 0.10 (P[L] + P [H] — P[LH)).

Since P[L] = 0.16 and P[H] = 0.10,

0.10 (0.16 + 0.10)

= 0.0236.
11 0.0236

P[LH] =

13

(1)

(2)



(b) The conditional probability that a tick has HGE given that it has Lyme disease is

P[LH] 0.0236

PIHIL} = P[L] ~ 0.16

= 0.1475. (5)

Problem 1.6.1 Solution

This problems asks whether A and B can be independent events yet satisfy A = B? By definition,
events A and B are independent if and only if P[AB] = P[A]P[B]. We can see that if A = B, that
is they are the same set, then

P[AB]|=P[AA]=P[A]=P[B]. (1)
Thus, for A and B to be the same set and also independent,
P[A] = P[AB] = P[A] P[B] = (P[A])*. (2)
There are two ways that this requirement can be satisfied:
e P[A] =1 implying A=B=S5.

e P[A] =0 implying A = B = ¢.

Problem 1.6.2 Solution

In the Venn diagram, assume the sample space has area 1 correspond-
A ing to probability 1. As drawn, both A and B have area 1/4 so that

A P[A] = P[B] = 1/4. Moreover, the intersection AB has area 1/16
: and covers 1/4 of A and 1/4 of B. That is, A and B are independent
since

B P[AB] = P[A] P[B]. (1)

Problem 1.6.3 Solution

(a) Since A and B are disjoint, P[AN B] = 0. Since P[AN B] =0,
P[AUB]|=P[A]+P[B]-P[ANB] =3/8. (1)
A Venn diagram should convince you that A C B¢ so that AN B¢ = A. This implies
P[ANB°=P[A] =1/4. (2)
It also follows that P[AU B] = P[B‘|=1—-1/8 =17/8.
(b) Events A and B are dependent since P[AB] # P[A]P[B].
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(c) Since C' and D are independent,

P[CND]=P[C|P[D]=15/64. (3)
The next few items are a little trickier. From Venn diagrams, we see
P[CND=P[C]—P[CND]=5/8—15/64 = 25/64. (4)
It follows that
P[CUDl|=PI[C|+P[D]—P[CN D (5)
=5/8+ (1—3/8) —25/64 = 55/64. (6)

Using DeMorgan’s law, we have
P[C°ND=P[(CUD)]=1-P[CUD]=15/64. (7)
(d) Since P[C¢D¢| = P[C¢|P[D¢], C¢ and D¢ are independent.

Problem 1.6.4 Solution

(a) Since AN B =10, P[AN B] =0. To find P[B], we can write
P[AUB]=P[A|+P[B]|—P[ANB] (1)
5/8=3/8+ P[B]—0. (2)
Thus, P[B] = 1/4. Since A is a subset of B¢, P[AN B°| = P[A] = 3/8. Furthermore, since
A is a subset of B¢, P[AU B¢] = P[B¢] = 3/4.
(b) The events A and B are dependent because
P[AB]=0+#3/32=P[A]P[B]. (3)

(c) Since C' and D are independent P[C' D] = P[C]|P[D]. So

P[CD] 1/3

pic] i Y3 )
In addition, P[C N D¢ = P[C] — P[CND] =1/2—-1/3 =1/6. To find P[C°N D¢, we first
observe that

P[D] =

P[CUD]=P[C]+P[D]-P[CND|=1/2+2/3—1/3=5/6. (5)
By De Morgan’s Law, C°N D¢ = (C' U D)°. This implies
P[C°N D" =P[(CUD)]=1-P[CUD]=1/6. (6)

Note that a second way to find P[C¢ N D¢| is to use the fact that if C' and D are independent,
then C¢ and D¢ are independent. Thus

P[C°ND|=P[C|P[D]=(1-P[C]))1—P[D])=1/6. (7)
Finally, since C' and D are independent events, P[C|D] = P[C] = 1/2.
(d) Note that we found P[C'U D] = 5/6. We can also use the earlier results to show
P[CUD =P[C]+P[D]-P[CND|=1/2+(1—-2/3)—1/6 =2/3. (8)
(e) By Definition 1.7, events C' and D€ are independent because
P[CNnD=1/6=(1/2)(1/3) = P[C] P[D"]. (9)
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Problem 1.6.5 Solution
For a sample space S = {1,2,3,4} with equiprobable outcomes, consider the events

A ={1,2} As ={2,3} As ={3,1}. (1)
Each event A; has probability 1/2. Moreover, each pair of events is independent since
P[A1Ag) = P[A3As] = P[A3A;] = 1/4. (2)
However, the three events Ay, Ao, A3 are not independent since

P[A1AyAs] = 0 # P[A)] P[As] P [A3]. (3)

Problem 1.6.6 Solution
There are 16 distinct equally likely outcomes for the second generation of pea plants based on a
first generation of {rwyg, rwgy, wryg, wrgy}. They are listed below

rryy rryg rrgy rrgg
rwyy rwyg rwgy rwgg (1)
wryy wryg wrgy wrgg

A plant has yellow seeds, that is event Y occurs, if a plant has at least one dominant y gene. Except
for the four outcomes with a pair of recessive g genes, the remaining 12 outcomes have yellow seeds.
From the above, we see that

PlY]|=12/16 =3/4 (2)

and
P[R] =12/16 = 3/4. (3)

To find the conditional probabilities P[R|Y] and P[Y|R], we first must find P[RY]. Note that

RY, the event that a plant has rounded yellow seeds, is the set of outcomes

RY = {rryy,rryg, rrgy, rwyy, rwyg, rwgy, wryy, wryg, wrgy} . (4)
Since P[RY] = 9/16,
PIY IR = el = 0 =34 )
and piry) PRI 916 o -
P[Y] 3/4 ‘

Thus P[R|Y] = P[R] and P[Y|R] = P[Y] and R and Y are independent events. There are four
visibly different pea plants, corresponding to whether the peas are round (R) or not (R°), or yellow
(Y) or not (Y¢). These four visible events have probabilities

P[RY] =9/16 P[RY?] = 3/16, (7)
P[R°Y] = 3/16 P[RY?] = 1/16. (8)
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Problem 1.6.7 Solution

(a) For any events A and B, we can write the law of total probability in the form of
P[A]=P[AB]+ P[AB]. (1)
Since A and B are independent, P[AB] = P[A|P[B]. This implies
PIABY] = P[A] - P[] P[B] = P[A](1 - P[B]) = P[] P[BY]. 2)
Thus A and B¢ are independent.

(b) Proving that A and B are independent is not really necessary. Since A and B are arbitrary
labels, it is really the same claim as in part (a). That is, simply reversing the labels of A and
B proves the claim. Alternatively, one can construct exactly the same proof as in part (a)
with the labels A and B reversed.

(c) To prove that A¢ and B¢ are independent, we apply the result of part (a) to the sets A and
B¢. Since we know from part (a) that A and B¢ are independent, part (b) says that A° and
B¢ are independent.

Problem 1.6.8 Solution

A AC
In the Venn diagram at right, assume the sample space has area 1 cor-
responding to probability 1. As drawn, A, B, and C each have area 1/2

— ¢ and thus probability 1/2. Moreover, the three way intersection ABC' has
probability 1/8. Thus A, B, and C are mutually independent since

c e P[ABC| = P[A]P[B|P[C]. (1)

Problem 1.6.9 Solution

In the Venn diagram at right, assume the sample space has area 1 cor-
responding to probability 1. As drawn, A, B, and C each have area
1/3 and thus probability 1/3. The three way intersection ABC has zero
probability, implying A, B, and C' are not mutually independent since

P[ABC] =0+ P[A] P[B] P[C]. (1)

However, AB, BC, and AC each has area 1/9. As a result, each pair of events is independent
since

P[AB|=P[A|P[B], P[BC|=P[BP[C], PJAC]=P[A]P|C]. 2)
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Problem 1.7.1 Solution

A sequential sample space for this experiment is

1/4 _H, eH1Hs 1/16
1/4 H143/4 T, eH\T> 3/16
1/4
3/4 Tliffz oTi\Hy 3/16
3/4 Ty oThT> 9/16

(a) From the tree, we observe

This implies
P[HHy] 1/16

= 1/4. (2)

(b) The probability that the first flip is heads and the second flip is tails is P[H; T3] = 3/16.

Problem 1.7.2 Solution
The tree with adjusted probabilities is

3/4 Gy oG1Go 3/8

1/2 G1<
1/I—R> eG1Ry 1/8
1/4 _ Gy eR1Gs 1/8

1/3 R1<
3/4 Rz eR1R2 3/8

From the tree, the probability the second light is green is
P[Gy) = P[G1Go) + P[R1Go] = 3/8 +1/8 =1/2. (1)

The conditional probability that the first light was green given the second light was green is

PlGi[Gs] = Tt = PR G g ©)

Finally, from the tree diagram, we can directly read that P[G2|G1] = 3/4.

Problem 1.7.3 Solution
Let G; and B; denote events indicating whether free throw ¢ was good (G;) or bad (B;). The tree
for the free throw experiment is

18



3/4_ Gy eG1Go  3/8
o=

1/4 B2 eG1B2 1/8

1/4 Gy eB1Gy  1/8

/2> p,
3/4 DB eB1B> 3/8

The game goes into overtime if exactly one free throw is made. This event has probability

P[O] = P[G1Bs) + P[B1Go] = 1/8 +1/8 = 1/4. (1)

Problem 1.7.4 Solution

The tree for this experiment is

/A4 _ H eAH 1/8

<1/2 A s T e AT 3/8
3/4

1/2 B i H eBH 3/8

1/4 T eBT 1/8

The probability that you guess correctly is
P[C]=P[AT)+ P[BH]=3/8+3/8 = 3/4. (1)

Problem 1.7.5 Solution
The P[— |H] is the probability that a person who has HIV tests negative for the disease. This is
referred to as a false-negative result. The case where a person who does not have HIV but tests
positive for the disease, is called a false-positive result and has probability P[+|H¢]. Since the test
is correct 99% of the time,
P[-|H] = P[+|H‘] = 0.01. (1)
Now the probability that a person who has tested positive for HIV actually has the disease is
P+, H] P+, H]
P[H|+] = = : 2
A =50y = Prom Pl @)

We can use Bayes’ formula to evaluate these joint probabilities.

P [+|H] P [H]

PlH[+] = P[+|H| P[H] + P[+|H| P[H¢] (3)
B (0.99)(0.0002) n
~ (0.99)(0.0002) + (0.01)(0.9998)
= 0.0194. (5)

Thus, even though the test is correct 99% of the time, the probability that a random person who
tests positive actually has HIV is less than 0.02. The reason this probability is so low is that the a
priori probability that a person has HIV is very small.
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Problem 1.7.6 Solution
Let A; and D; indicate whether the ith photodetector is acceptable or defective.

4/5 :A2 e A1 Ay 12/25

<3/5A1 o
275D 2/5 4, eDiAy  4)25
3/5iD2 eD1Dy  6/25

(a) We wish to find the probability P[FE;] that exactly one photodetector is acceptable. From
the tree, we have

P [El] =P [AlDQ] + P [DlAQ] = 3/25 + 4/25 = 7/25. (1)

(b) The probability that both photodetectors are defective is P[D;Ds] = 6/25.

Problem 1.7.7 Solution
The tree for this experiment is

3/4 __H, eA\H\H,  3/32

1/4 _Hy 17 Ty A HiT» 1/32

1/2 Aq 371 T / Hy 0A{TyHo 9/32
1/4 Ty AT T 3/32

1/4 __H, eBHHy  3/32

/2> p, 34, y Ty eB1H\T» 9/32
14 ~—T /4 Hy BT Hj 1/32

3/8 T, BTN T, 3/32

The event HiHs that heads occurs on both flips has probability
P[H1Hs] = P[A1H1Hs| + P[B1H1Hy| = 6/32. (1)
The probability of Hj is
P[H,|= P[A1HHs|+ P[A1H\T>] + P [B1H Hy] + P [B1H T5] = 1/2. (2)
Similarly,
P[Hy) = P[AyH\Hy] + P [A\T1 Ho] + P [BiH  Hy) + P [Bi Ty Hy] = 1/2. (3)

Thus P[H,Hs| # P[H,]P[Hs], implying H; and Hj are not independent. This result should not
be surprising since if the first flip is heads, it is likely that coin B was picked first. In this case, the
second flip is less likely to be heads since it becomes more likely that the second coin flipped was
coin A.
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Problem 1.7.8 Solution

(a) The primary difficulty in this problem is translating the words into the correct tree diagram.

(b)

The tree for this problem is shown below.

Hy T HoHs  1/8

1/2
1/2 Hl .Hl 1/2
1/2__H, eT\HyT3sHy 1/16
1/2 H. 1/2 T3 1/2 Ty TV H2T3Ty 1/16
Ty To— L2t M2y BT HaHy 116
1/2 Ty oT1ToH3Ty 1/16
V21, oo 1/8
From the tree,
P [Hg] =P [TlHQHg] + P [T1T2H3H4] + P [T1T2H3H4] (1)
=1/8+1/16+1/16 = 1/4. (2)
Similarly,
PT5] = P[T\HoT5Hy| + P [T1HoT5Ty] + P [T1T5T5] (3)
=1/841/16+1/16 = 1/4. (4)
The event that Dagwood must diet is
D = (T HyT3Ty) U (ThTa H3Ty) U (Th T2 T3). (5)
The probability that Dagwood must diet is
P [D] =P [T1H2T3T4] + P [T1T2H3T4] + P [T1T2T3] (6)
=1/16+1/16+1/8 = 1/4. (7)
The conditional probability of heads on flip 1 given that Dagwood must diet is
P[H,D]
P|H{|D]= ————— =0.

Remember, if there was heads on flip 1, then Dagwood always postpones his diet.

From part (b), we found that P[Hs] = 1/4. To check independence, we calculate

P[Hsy| = P[T1HyHs] + P [Ty HoT3] + P [Ty HoTyTy] = 1/4 9)
P[HyHs| = P[TV\HyHs) = 1/8. (10)

Now we find that
P[HyHs] =1/8 # P [Hy| P [Hj]. (11)

Hence, Hy and Hj are dependent events. In fact, P[Hs|Hs] = 1/2 while P[Hs] = 1/4. The
reason for the dependence is that given Hs occurred, then we know there will be a third flip
which may result in H3. That is, knowledge of Hs tells us that the experiment didn’t end
after the first flip.
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Problem 1.7.9 Solution

(a) We wish to know what the probability that we find no good photodiodes in n pairs of diodes.
Testing each pair of diodes is an independent trial such that with probability p, both diodes
of a pair are bad. From Problem 1.7.6, we can easily calculate p.

p = P [both diodes are defective] = P [D; D] = 6/25. (1)

The probability of Z,,, the probability of zero acceptable diodes out of n pairs of diodes is p"
because on each test of a pair of diodes, both must be defective.

P[Zn]zzﬁlpzpnz <2%>n (2)

(b) Another way to phrase this question is to ask how many pairs must we test until P[Z,] < 0.01.
Since P[Z,] = (6/25)", we require

6\" 1n.0.01
2) <001 = n>- =393 3
(25) = "= 1n6/25 ®)

Since n must be an integer, n = 4 pairs must be tested.

Problem 1.7.10 Solution
The experiment ends as soon as a fish is caught. The tree resembles

From the tree, P[C}] = p and P[C3] = (1 — p)p. Finally, a fish is caught on the nth cast if no fish
were caught on the previous n — 1 casts. Thus,

P[Cy] = (1—p)" 'p. (1)

Problem 1.8.1 Solution
There are 2° = 32 different binary codes with 5 bits. The number of codes with exactly 3 zeros
equals the number of ways of choosing the bits in which those zeros occur. Therefore there are

(g) = 10 codes with exactly 3 zeros.

Problem 1.8.2 Solution

Since each letter can take on any one of the 4 possible letters in the alphabet, the number of 3
letter words that can be formed is 43 = 64. If we allow each letter to appear only once then we
have 4 choices for the first letter and 3 choices for the second and two choices for the third letter.
Therefore, there are a total of 4 - 3 -2 = 24 possible codes.

22



Problem 1.8.3 Solution

(a)

The experiment of picking two cards and recording them in the order in which they were
selected can be modeled by two sub-experiments. The first is to pick the first card and
record it, the second sub-experiment is to pick the second card without replacing the first
and recording it. For the first sub-experiment we can have any one of the possible 52 cards
for a total of 52 possibilities. The second experiment consists of all the cards minus the one
that was picked first(because we are sampling without replacement) for a total of 51 possible
outcomes. So the total number of outcomes is the product of the number of outcomes for
each sub-experiment.

52 - 51 = 2652 outcomes. (1)

To have the same card but different suit we can make the following sub-experiments. First
we need to pick one of the 52 cards. Then we need to pick one of the 3 remaining cards that
are of the same type but different suit out of the remaining 51 cards. So the total number
outcomes is

52 -3 = 156 outcomes. (2)

The probability that the two cards are of the same type but different suit is the number of
outcomes that are of the same type but different suit divided by the total number of outcomes
involved in picking two cards at random from a deck of 52 cards.

156 1

P [same type, different suit] = 2652 = 17" (3)

Now we are not concerned with the ordering of the cards. So before, the outcomes (K, 8<)
and (8¢, KQ©) were distinct. Now, those two outcomes are not distinct and are only considered
to be the single outcome that a King of hearts and 8 of diamonds were selected. So every
pair of outcomes before collapses to a single outcome when we disregard ordering. So we can
redo parts (a) and (b) above by halving the corresponding values found in parts (a) and (b).
The probability however, does not change because both the numerator and the denominator
have been reduced by an equal factor of 2, which does not change their ratio.

Problem 1.8.4 Solution
We can break down the experiment of choosing a starting lineup into a sequence of subexperiments:

1.

2.

Choose 1 of the 10 pitchers. There are N; = (110) = 10 ways to do this.

Choose 1 of the 15 field players to be the designated hitter (DH). There are Ny = (115) =15
ways to do this.

. Of the remaining 14 field players, choose 8 for the remaining field positions. There are

N3 = (184) to do this.

. For the 9 batters (consisting of the 8 field players and the designated hitter), choose a batting

lineup. There are Ny = 9! ways to do this.
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So the total number of different starting lineups when the DH is selected among the field players is
14
N = N1 NyN3N, = (10)(15) ( g )9! = 163,459,296,000. (1)

Note that this overestimates the number of combinations the manager must really consider because
most field players can play only one or two positions. Although these constraints on the manager
reduce the number of possible lineups, it typically makes the manager’s job more difficult. As
for the counting, we note that our count did not need to specify the positions played by the field
players. Although this is an important consideration for the manager, it is not part of our counting
of different lineups. In fact, the 8 nonpitching field players are allowed to switch positions at any
time in the field. For example, the shortstop and second baseman could trade positions in the
middle of an inning. Although the DH can go play the field, there are some coomplicated rules
about this. Here is an an excerpt from Major league Baseball Rule 6.10:

The Designated Hitter may be used defensively, continuing to bat in the same posi-
tion in the batting order, but the pitcher must then bat in the place of the substituted
defensive player, unless more than one substitution is made, and the manager then must
designate their spots in the batting order.

If you’re curious, you can find the complete rule on the web.

Problem 1.8.5 Solution
When the DH can be chosen among all the players, including the pitchers, there are two cases:

e The DH is a field player. In this case, the number of possible lineups, Ng, is given in
Problem 1.8.4. In this case, the designated hitter must be chosen from the 15 field players.
We repeat the solution of Problem 1.8.4 here: We can break down the experiment of choosing
a starting lineup into a sequence of subexperiments:

1. Choose 1 of the 10 pitchers. There are N; = (110) = 10 ways to do this.

2. Choose 1 of the 15 field players to be the designated hitter (DH). There are Ny = (115) =
15 ways to do this.

3. Of the remaining 14 field players, choose 8 for the remaining field positions. There are
N3y = (184) to do this.

4. For the 9 batters (consisting of the 8 field players and the designated hitter), choose a
batting lineup. There are Ny = 9! ways to do this.

So the total number of different starting lineups when the DH is selected among the field
players is

14
N = N1 NaN3 N, = (10)(15) < ) )9! = 163,459,296,000. (1)

e The DH is a pitcher. In this case, there are 10 choices for the pitcher, 10 choices for the
DH among the pitchers (including the pitcher batting for himself), (185) choices for the field
players, and 9! ways of ordering the batters into a lineup. The number of possible lineups is

15
N’ = (10)(10) ( . >9! = 233,513,280, 000. (2)

The total number of ways of choosing a lineup is N + N’ = 396,972,576,000.
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Problem 1.8.6 Solution

(a) We can find the number of valid starting lineups by noticing that the swingman presents
three situations: (1) the swingman plays guard, (2) the swingman plays forward, and (3) the
swingman doesn’t play. The first situation is when the swingman can be chosen to play the
guard position, and the second where the swingman can only be chosen to play the forward
position. Let N; denote the number of lineups corresponding to case i. Then we can write
the total number of lineups as Ny + No + N3. In the first situation, we have to choose 1 out
of 3 centers, 2 out of 4 forwards, and 1 out of 4 guards so that

w00

In the second case, we need to choose 1 out of 3 centers, 1 out of 4 forwards and 2 out of 4

guards, yielding
3\ [4\ (4
N = = 2, 2
=()0)6) - @

Finally, with the swingman on the bench, we choose 1 out of 3 centers, 2 out of 4 forward,
and 2 out of four guards. This implies

= ()

and the total number of lineups is N1 + Ny + N3 = 252.

Problem 1.8.7 Solution

What our design must specify is the number of boxes on the ticket, and the number of specially
marked boxes. Suppose each ticket has n boxes and 5 + k specially marked boxes. Note that when
k > 0, a winning ticket will still have k£ unscratched boxes with the special mark. A ticket is a
winner if each time a box is scratched off, the box has the special mark. Assuming the boxes are
scratched off randomly, the first box scratched off has the mark with probability (5 + k)/n since
there are 5 4+ k£ marked boxes out of n boxes. Moreover, if the first scratched box has the mark,
then there are 4 4+ k marked boxes out of n — 1 remaining boxes. Continuing this argument, the
probability that a ticket is a winner is

S5+ kd+k3+k2+k1+E (k+5)!(n—5)!
b= n n—1n—-2n—-3n—4 kn!

(1)
By careful choice of n and k, we can choose p close to 0.01. For example,

n| 9 11 14 17
k| 0 1 2 3 (2)
0.0079 0.012 0.0105 0.0090

A gamecard with NV = 14 boxes and 5 + k£ = 7 shaded boxes would be quite reasonable.

Problem 1.9.1 Solution
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(a) Since the probability of a zero is 0.8, we can express the probability of the code word 00111
as 2 occurrences of a 0 and three occurrences of a 1. Therefore

P[00111] = (0.8)%(0.2)> = 0.00512. (1)
(b) The probability that a code word has exactly three 1’s is

P [three 1's] = <2) (0.8)%(0.2)% = 0.0512. (2)

Problem 1.9.2 Solution
Given that the probability that the Celtics win a single championship in any given year is 0.32, we
can find the probability that they win 8 straight NBA championships.

P [8 straight championships] = (0.32)® = 0.00011. (1)

The probability that they win 10 titles in 11 years is
. . 11 10
P10 titles in 11 years] = 10 (.32)77(.68) = 0.00084. (2)

The probability of each of these events is less than 1 in 1000! Given that these events took place
in the relatively short fifty year history of the NBA, it should seem that these probabilities should
be much higher. What the model overlooks is that the sequence of 10 titles in 11 years started
when Bill Russell joined the Celtics. In the years with Russell (and a strong supporting cast) the
probability of a championship was much higher.

Problem 1.9.3 Solution
We know that the probability of a green and red light is 7/16, and that of a yellow light is 1/8.
Since there are always 5 lights, G, Y, and R obey the multinomial probability law:

PG=2Y—=1R=2— 2552! <1—76>2 <é> (1—76>2 (1)

The probability that the number of green lights equals the number of red lights

P[G=R]=P[G=1,R=1,Y=3|+P[G=2,R=2Y =1+ P[G=0,R=0,Y =5 (2)

LN GAYAAYEALE AN AANEA VLN 3)
© 113! \ 16 16 8 211121 \ 16 16 8 0!0!5! \ 8

~ 0.1449. (4)

Problem 1.9.4 Solution
For the team with the homecourt advantage, let W; and L; denote whether game ¢ was a win or a
loss. Because games 1 and 3 are home games and game 2 is an away game, the tree is
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Wy eWi1Wa  p(1—p)
p_—Ws3 eWiLaW3 p?
p_—Wi p— L2 =5 Ls eWilaLs p?(1-p)
<1L1 p P Wy eL1WaWs p(1—p)2
1-p Ly eL1WaL3z (1—p)3
Ly eLiLy p(1—p)

The probability that the team with the home court advantage wins is
P [H] =P [WlWQ] + P [W1L2W3] + P [L1WQW3} (1)
=p(1—p)+p*+p(1-p)° (2)

Note that P[H] < p for 1/2 < p < 1. Since the team with the home court advantage would win
a 1 game playoff with probability p, the home court team is less likely to win a three game series
than a 1 game playoff!

Problem 1.9.5 Solution

(a) There are 3 group 1 kickers and 6 group 2 kickers. Using G; to denote that a group 4 kicker
was chosen, we have

PlG1]=1/3 PGsy] =2/3. (1)
In addition, the problem statement tells us that

PIK|G1] =1/2 P[K|Gy] =1/3. (2)

Combining these facts using the Law of Total Probability yields
P[K] = P[K|G:1] P[G1] + P [K|G2] P [G] 3)
— (1/2)(1/3) + (1/3)(2/3) = 7/1. (4)
(b) To solve this part, we need to identify the groups from which the first and second kicker were
chosen. Let ¢; indicate whether a kicker was chosen from group ¢ and let Cj; indicate that

the first kicker was chosen from group 7 and the second kicker from group j. The experiment
to choose the kickers is described by the sample tree:

2/8 _—c1 eCy1  1/12
3/9 c1

< 4/8 i U4
6/9 Cc2 3/8 o(oq 1/4

C1
5/8:02 e(Co 5/12

Since a kicker from group 1 makes a kick with probability 1/2 while a kicker from group 2
makes a kick with probability 1/3,

P [K1K|Cyi] = (1/2)° P [K1Ks|Cro] = (1/2)(1/3) (5)
P[K K|Co] = (1/3)(1/2) P [K1K|Cy) = (1/3)? (6)
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By the law of total probability,

P [KlKQ] =P [KlKQ‘Cll] P [CH] + P [K1K2|C12] P [Clg] (7)
+ P [K1K2|Cy1] P [Co1] + P [K1 K2|Cas] P [Cao] (8)

& B AT Y 9)
412 64 64 912 ‘

It should be apparent that P[K;| = P[K]| from part (a). Symmetry should also make it

clear that P[K] = P[K>] since for any ordering of two kickers, the reverse ordering is equally

likely. If this is not clear, we derive this result by calculating P[K2|Cj;] and using the law of
total probability to calculate P[K3).

P[K|Cyy] = 1/2, P [K|Cis) = 1/3, (10)
PKs|Cn] = 1/2, P[Ks|C] = 1/3. (11)

By the law of total probability,

P [KQ] =P [KQ‘Cll] P [CH] + P [KQ’ClQ] P [Clg]
+ P [KQ‘CQﬂ P [021] + P [KQ‘CQQ] P [022] (12)
- 11 11 11 15 7

e T 1
212+34+24+312 18 (3)
We observe that K7 and K5 are not independent since
Pl = 2 2 (1) = by i (14)
P2 79 7 \18) ! 2

Note that 15/96 and (7/18)? are close but not exactly the same. The reason K; and Ky are
dependent is that if the first kicker is successful, then it is more likely that kicker is from
group 1. This makes it more likely that the second kicker is from group 2 and is thus more
likely to miss.

(¢) Once a kicker is chosen, each of the 10 field goals is an independent trial. If the kicker is
from group 1, then the success probability is 1/2. If the kicker is from group 2, the success
probability is 1/3. Out of 10 kicks, there are 5 misses iff there are 5 successful kicks. Given
the type of kicker chosen, the probability of 5 misses is

puriel = () aranr. e = (3 )asrest o9

We use the Law of Total Probability to find
P[M] = P[M|G1] P[Gy] + P [M|Gs] P[Go] (16)
= (3) @ma®+ e, (17)

Problem 1.10.1 Solution
From the problem statement, we can conclude that the device components are configured in the
following way.
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w, w,

To find the probability that the device works, we replace series devices 1, 2, and 3, and parallel
devices 5 and 6 each with a single device labeled with the probability that it works. In particular,

P[WiWaWs] = (1 —q)°, (1)
PWsUWe] =1— P[WsWg] =1- ¢ (2)
This yields a composite device of the form
(I-q) | I-4

The probability P[W’] that the two devices in parallel work is 1 minus the probability that neither

works:
PW]=1-q(1-1-9q?. (3)

Finally, for the device to work, both composite device in series must work. Thus, the probability
the device works is

PW]=[1-q(1-1-q’)1-¢ (4)

Problem 1.10.2 Solution

Suppose that the transmitted bit was a 1. We can view each repeated transmission as an indepen-
dent trial. We call each repeated bit the receiver decodes as 1 a success. Using Sj 5 to denote the
event of k successes in the five trials, then the probability £ 1’s are decoded at the receiver is

P[Sys5) = <2>pk(1 —p)k  k=0,1,...,5. (1)

The probability a bit is decoded correctly is
P[C] = P[Ss5] + P[Sy5] = p° + 5p*(1 — p) = 0.91854. (2)
The probability a deletion occurs is
P[D] = P[Ss5] + P[Sy5] = 10p*(1 — p)* 4 10p*(1 — p)* = 0.081. (3)
The probability of an error is
P[E] = P[Si5]+ P[Sos] = 5p(1 —p)* + (1 — p)° = 0.00046. (4)

Note that if a 0 is transmitted, then 0 is sent five times and we call decoding a 0 a success.
You should convince yourself that this a symmetric situation with the same deletion and error
probabilities. Introducing deletions reduces the probability of an error by roughly a factor of 20.
However, the probability of successfull decoding is also reduced.
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Problem 1.10.3 Solution

Note that each digit 0 through 9 is mapped to the 4 bit binary representation of the digit. That is,
0 corresponds to 0000, 1 to 0001, up to 9 which corresponds to 1001. Of course, the 4 bit binary
numbers corresponding to numbers 10 through 15 go unused, however this is unimportant to our
problem. the 10 digit number results in the transmission of 40 bits. For each bit, an independent
trial determines whether the bit was correct, a deletion, or an error. In Problem 1.10.2, we found
the probabilities of these events to be

P[C] =~ =0.91854, P[D] =46 =0.081, P [E] = e = 0.00046. (1)

Since each of the 40 bit transmissions is an independent trial, the joint probability of ¢ correct bits,
d deletions, and e erasures has the multinomial probability

400 ~egdee e+ d+e=40;¢,d,e >0,

_ _ _ o _ ) aaav
PlC=¢D=dE=d {0 otherwise. @

Problem 1.10.4 Solution
From the statement of Problem 1.10.1, the configuration of device components is

Wo W /3 w;

w, w,

By symmetry, note that the reliability of the system is the same whether we replace component 1,
component 2, or component 3. Similarly, the reliability is the same whether we replace component
5 or component 6. Thus we consider the following cases:

I Replace component 1 In this case
PIWiWaWs) = (1= D1—=9?  PWi=1-q,  PWsUWg=1-¢ (1)

This implies
2
PWiWoWsUWy|=1—(1—P[W WolWs])(1—P[Wy])=1-— %(5 —4q + q2). (2)

In this case, the probability the system works is

P [Wi] = P WiWa W5 U Wi] P [Ws U We) = 1—%2<5—4q+q2> (1=a). ()

II Replace component 4 In this case,

PWaWaW3] = (1 — q)3, P[Wy=1- g PWsUWs|=1—¢%  (4)

This implies
PWAWaW3 UWy] =1~ (1 — P[WiWaWs])(1 — P[Wy]) =1 — % + g(l —q®. (5

In this case, the probability the system works is

PIWi] = PIWaWs Wi PWsuws] = 1= 2+ 20— 1-a®).  (§)
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IIT Replace component 5 In this case,

P[WiWaWs] = (1 - q), P[Wi=1-g, PWsUWel=1-2-.  (7)
This implies
PWiWoWs U Wy =1— (1= PWiWoWs))(1—P[Wa])=(1—q)[L+q(1—¢q)?]. (8)
In this case, the probability the system works is
P Wit = P[WiWaWs U Wy| P [Ws U W] 9)

~a-9 (1- L) nrat- o7, (10)

From these expressions, its hard to tell which substitution creates the most reliable circuit. First,
we observe that P[Wp] > P[Wj] if and only if

¢ 4 ¢
1—24+-(1—-¢)P°>1—"(5—4q+q°). (11)

2 2 2
Some algebra will show that P[W;;] > P[W/] if and only if ¢*> < 2, which occurs for all nontrivial
(i.e., nonzero) values of ¢. Similar algebra will show that P[Wp;] > P[Wj| for all values of

0 < ¢ < 1. Thus the best policy is to replace component 4.

Problem 1.11.1 Solution
We can generate the 200 x 1 vector T, denoted T in MATLAB, via the command

T=50+ceil (50*%rand (200,1))

Keep in mind that 50*rand(200,1) produces a 200 x 1 vector of random numbers, each in the
interval (0,50). Applying the ceiling function converts these random numbers to rndom integers in
the set {1,2,...,50}. Finally, we add 50 to produce random numbers between 51 and 100.

Problem 1.11.2 Solution
Rather than just solve the problem for 50 trials, we can write a function that generates vectors C
and H for an arbitrary number of trials n. The code for this task is

function [C,H]=twocoin(n);
C=ceil (2*rand(n,1));
P=1-(C/4);

H=(rand(n,1)< P);

The first line produces the n x 1 vector C such that C(i) indicates whether coin 1 or coin 2 is chosen
for trial i. Next, we generate the vector P such that P(i)=0.75 if C(i)=1; otherwise, if C(i)=2,
then P(i)=0.5. As a result, H(i) is the simulated result of a coin flip with heads, corresponding
to H(i)=1, occurring with probability P(i).

Problem 1.11.3 Solution
Rather than just solve the problem for 100 trials, we can write a function that generates n packets
for an arbitrary number of trials n. The code for this task is
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function C=bit100(n);

% n is the number of 100 bit packets sent
B=floor (2*rand(n,100));

P=0.03-0.02%B;

E=(rand(n,100)< P);

C=sum((sum(E,2)<=5));

First, B is an n x 100 matrix such that B(i,j) indicates whether bit i of packet j is zero or one.
Next, we generate the n x 100 matrix P such that P(i,j)=0.03 if B(i, j)=0; otherwise, if B(i, j)=1,
then P(i,3j)=0.01. As a result, E(i,j) is the simulated error indicator for bit i of packet j. That
is, E(i,j)=1 if bit i of packet j is in error; otherwise E(i,j)=0. Next we sum across the rows of
E to obtain the number of errors in each packet. Finally, we count the number of packets with 5 or
more errors.

For n = 100 packets, the packet success probability is inconclusive. Experimentation will show
that C=97, C=98, C=99 and C=100 correct packets are typica values that might be observed. By
increasing n, more consistent results are obtained. For example, repeated trials with n = 100, 000
packets typically produces around C' = 98,400 correct packets. Thus 0.984 is a reasonable estimate
for the probability of a packet being transmitted correctly.

Problem 1.11.4 Solution
To test n 6-component devices, (such that each component works with probability ¢) we use the
following function:

function N=reliable6(n,q);

% n is the number of 6 component devices
%N is the number of working devices
W=rand(n,6)>q;

D=(W(:,1)&W(:,2)&W(:,3)) [W(:,4);
D=D&(W(:,5) [W(:,6));

N=sum(D) ;

The n x 6 matrix W is a logical matrix such that W(i, j)=1 if component j of device i works properly.
Because W is a logical matrix, we can use the MATLAB logical operators | and & to implement the
logic requirements for a working device. By applying these logical operators to the n x 1 columns
of W, we simulate the test of n circuits. Note that D(i)=1 if device 1 works. Otherwise, D(i)=0.
Lastly, we count the number N of working devices. The following code snippet produces ten sample
runs, where each sample run tests n=100 devices for ¢ = 0.2.

>> for n=1:10, w(n)=reliable6(100,0.2); end
>>
W o=
82 87 87 92 91 85 85 83 90 89
>>

As we see, the number of working devices is typically around 85 out of 100. Solving Problem 1.10.1,
will show that the probability the device works is actually 0.8663.

Problem 1.11.5 Solution
The code
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function n=countequal(x,y)
%Usage: n=countequal(x,y)
%n(j)= # elements of x = y(j)
[MX,MY]=ndgrid(x,y);

%each column of MX = x

feach row of MY =y
n=(sum((MX==MY) ,1))’;

for countequal is quite short (just two lines excluding comments) but needs some explanation.
The key is in the operation

[MX,MY]=ndgrid(x,y).

The MATLAB built-in function ndgrid facilitates plotting a function g(x,y) as a surface over the
x,y plane. The z,y plane is represented by a grid of all pairs of points x(i),y(j). When x has n
elements, and y has m elements, ndgrid(x,y) creates a grid (an n x m array) of all possible pairs
[x(1) y(j)]. This grid is represented by two separate n x m matrices: MX and MY which indicate
the x and y values at each grid point. Mathematically,

MX(i,3) = x(), MY(i,j)=y(j).

Next, C=(MX==MY) is an n x m array such that C(i,j)=1 if x(i)=y(j); otherwise C(i,j)=0. That
is, the jth column of C indicates indicates which elements of x equal y(j). Lastly, we sum along
each column j to count number of elements of x equal to y(j). That is, we sum along column j to
count the number of occurrences (in x) of y(j).

Problem 1.11.6 Solution
For arbitrary number of trials n and failure probability ¢, the following functions evaluates replacing
each of the six components by an ultrareliable device.

function N=ultrareliable6(n,q);
% n is the number of 6 component devices
%N is the number of working devices
for r=1:6,
W=rand(n,6)>q;
R=rand(n,1)>(q/2);
W(:,r)=R;
D=(W(:,1)&W(:,2)&W(:,3)) W (:,4);
D=D&(W(:,5) [W(:,6));
N(r)=sum(D) ;

end

This above code is based on the code for the solution of Problem 1.11.4. The n x 6 matrix W is a
logical matrix such that W(i, j)=1 if component j of device i works properly. Because W is a logical
matrix, we can use the MATLAB logical operators | and & to implement the logic requirements for
a working device. By applying these logical opeators to the n x 1 columns of W, we simulate the
test of n circuits. Note that D(i)=1 if device i works. Otherwise, D(1)=0. Note that in the code,
we first generate the matrix W such that each component has failure probability ¢q. To simulate the
replacement of the jth device by the ultrareliable version by replacing the jth column of W by the
column vector R in which a device has failure probability ¢/2. Lastly, for each column replacement,
we count the number N of working devices. A sample run for n = 100 trials and ¢ = 0.2 yielded
these results:
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>> ultrareliable6(100,0.2)
ans =
93 89 91 92 90 93

From the above, we see, for example, that replacing the third component with an ultrareliable
component resulted in 91 working devices. The results are fairly inconclusive in that replacing
devices 1, 2, or 3 should yield the same probability of device failure. If we experiment with
n = 10,000 runs, the results are more definitive:

>> ultrareliable6(10000,0.2)

ans =

8738 8762 8806 9135 8800 8796
>> >> ultrareliable6(10000,0.2)
ans =

8771 8795 8806 9178 8886 8875
>>

In both cases, it is clear that replacing component 4 maximizes the device reliability. The somewhat
complicated solution of Problem 1.10.4 will confirm this observation.
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Problem Solutions — Chapter 2

Problem 2.2.1 Solution

(a) We wish to find the value of ¢ that makes the PMF sum up to one.

{ c(1/2" n=0,1,2

Py (n) = 0 otherwise
Therefore, >.2_ Py(n) = ¢+ ¢/2 + ¢/4 = 1, implying ¢ = 4/7.
(b) The probability that N <1 is
PIN<1=P[N=0+P[N=1] =4/7+2/7=6/7

Problem 2.2.2 Solution
From Example 2.5, we can write the PMF of X and the PMF of R as

1/8 =0

3/8 z=1 1/4 r=0
Px(z) =< 3/8 z=2 Pr(r)=< 3/4 r=2

1/8 =3 0  otherwise

0 otherwise

From the PMFs Px(x) and Pg(r), we can calculate the requested probabilities
(a) P[X =0] = Px(0)=1/8.
(b) P[X < 3] = Px(0)+ Px(1)+ Px(2) =7/8.
(c) P[R> 1] = Pr(2) = 3/4.

o~ o~

Problem 2.2.3 Solution
(a) We must choose ¢ to make the PMF of V' sum to one.
4
> Py(v)=c(1®+2°+3°+4%) =30c=1
v=1

Hence ¢ = 1/30.
(b) Let U = {u?|u =1,2,...} so that

PV U =Py ()4 A ()= =4 & 1T
30 30 30
(c) The probability that V is even is
PV is even] = Py (2) + Py (4) = 2+ 2 _2
30 30 3
(d) The probability that V' > 2 is
PIV > 2= Py (3)+ Py (4) = o4 2 =D
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Problem 2.2.4 Solution

(a) We choose ¢ so that the PMF sums to one.

zy&@0:5+3+5:39=1 (1)
2 4 8 8
Thus ¢ = 8/7.

(b) .
P[X_4]_PX(4):m:? (2)

) 8 4
PIX<d=Px(2)=-75=+ (3)

(d) . ;

Problem 2.2.5 Solution
Using B (for Bad) to denote a miss and G (for Good) to denote a successful free throw, the sample
tree for the number of points scored in the 1 and 1 is

1-p B eY=01_) B eY=1

D G D G oY =2

From the tree, the PMF of Y is

1-p y=0

p(l—p) y=1
R B S 0
0 otherwise

Problem 2.2.6 Solution
The probability that a caller fails to get through in three tries is (1 — p)3. To be sure that at least
95% of all callers get through, we need (1 — p)? < 0.05. This implies p = 0.6316.

Problem 2.2.7 Solution

In Problem 2.2.6, each caller is willing to make 3 attempts to get through. An attempt is a failure
if all n operators are busy, which occurs with probability ¢ = (0.8)". Assuming call attempts are
independent, a caller will suffer three failed attempts with probability ¢® = (0.8)3". The problem
statement requires that (0.8)" < 0.05. This implies n > 4.48 and so we need 5 operators.
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Problem 2.2.8 Solution
From the problem statement, a single is twice as likely as a double, which is twice as likely as a
triple, which is twice as likely as a home-run. If p is the probability of a home run, then

Pp(4)=p Pp(3)=2p Pp(2)=4p Pp(l)=238p (1)

Since a hit of any kind occurs with probability of .300, p 4+ 2p + 4p + 8p = 0.300 which implies
p = 0.02. Hence, the PMF of B is

(0.70 b=0
016 b=1
0.08 b=2
Fe®) =9 0014 b=3 @
002 b=4
L 0 otherwise

Problem 2.2.9 Solution

(a) In the setup of a mobile call, the phone will send the “SETUP” message up to six times.
Each time the setup message is sent, we have a Bernoulli trial with success probability p. Of
course, the phone stops trying as soon as there is a success. Using r to denote a successful
response, and n a non-response, the sample tree is

P T eK=1 p T eK=2 p T eK=3 p T eK=4 p T eK=5 p T eK=6

=" j = " = " = " T—p " o =6
(b) We can write the PMF of K, the number of “SETUP” messages sent as
(1—p)1p k=1,2,...,5
Pg(k)=q 1=-p’p+(1-p)°=(1-p)° k=6 (1)
0 otherwise

Note that the expression for Pk (6) is different because K = 6 if either there was a success or
a failure on the sixth attempt. In fact, K = 6 whenever there were failures on the first five
attempts which is why Pk (6) simplifies to (1 — p)°.

(c) Let B denote the event that a busy signal is given after six failed setup attempts. The
probability of six consecutive failures is P[B] = (1 — p)°.

(d) To be sure that P[B] < 0.02, we need p > 1 — (0.02)'/6 = 0.479.

Problem 2.3.1 Solution

(a) Ifit is indeed true that Y, the number of yellow M&M’s in a package, is uniformly distributed
between 5 and 15, then the PMF of Y, is

1/11 y=5,6,7,...,15

Py (y) = { 0 otherwise (1)
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P[Y <10 = Py (5) + Py (6) + - + Py (9) = 5/11 (2)

P[Y >12] = Py (13) + Py (14) + Py (15) = 3/11 (3)

PR<Y <12 = Py (8) + Py (9) +--- + Py (12) = 5/11 (4)

Problem 2.3.2 Solution

(a)

FEach paging attempt is an independent Bernoulli trial with success probability p. The number
of times K that the pager receives a message is the number of successes in n Bernoulli trials
and has the binomial PMF

n\ k n—k
— (W)p"(1 —p) kE=0,1,....n
P (F) { 0 otherwise (1)
Let R denote the event that the paging message was received at least once. The event R has
probability
P[R|=P[B>0]=1-P[B=0=1—(1—-p)" @)

To ensure that P[R] > 0.95 requires that n > In(0.05)/In(1 — p). For p = 0.8, we must have
n > 1.86. Thus, n = 2 pages would be necessary.

Problem 2.3.3 Solution
Whether a hook catches a fish is an independent trial with success probability h. The the number
of fish hooked, K, has the binomial PMF

(MREL—=h)y™F kE=0,1,...,m

Pic (k) = { 0 otherwise (1)

Problem 2.3.4 Solution

(a)

(b)

Let X be the number of times the frisbee is thrown until the dog catches it and runs away.
Each throw of the frisbee can be viewed as a Bernoulli trial in which a success occurs if the
dog catches the frisbee an runs away. Thus, the experiment ends on the first success and X
has the geometric PMF

1-p)*tp z=1,2,...

Px (w) = { 0 otherwise (1)

The child will throw the frisbee more than four times iff there are failures on the first 4
trials which has probability (1 — p)*. If p = 0.2, the probability of more than four throws is
(0.8)* = 0.4096.
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Problem 2.3.5 Solution
Fach paging attempt is a Bernoulli trial with success probability p where a success occurs if the
pager receives the paging message.

(a) The paging message is sent again and again until a success occurs. Hence the number of
paging messages is N = n if there are n — 1 paging failures followed by a paging success. That
is, N has the geometric PMF

1—-p)"lp n=1,2,...

Py (n) = { 0 otherwise (1)
(b) The probability that no more three paging attempts are required is
PIN<3]=1-P[N>3/=1-Y Py(n)=1-(1-p)’ (2)

n=4

This answer can be obtained without calculation since N > 3 if the first three paging attempts
fail and that event occurs with probability (1 — p)3. Hence, we must choose p to satisfy
1—(1-p)*>0.95o0r (1—p)<0.05. This implies

p>1—(0.05)% ~0.6316 (3)

Problem 2.3.6 Solution
The probability of more than 500,000 bits is

500,000
P[B>500,0000 =1~ " Pg(b) (1)
b=1
500,000
=1-p Y (1-p"" (2)
b=1
Math Fact B.4 implies that (1 — ) 2201’000 2t~ =1 — 2500000 " Qubstituting, o = 1 — p, we obtain:
P [B > 500,000] =1 — (1 — (1 — p)°00:000) (3)
= (1 —10.25 x 1079)590.000  ex(—500,000/400,000) = 0.29. (4)

Problem 2.3.7 Solution
Since an average of T'/5 buses arrive in an interval of 7" minutes, buses arrive at the bus stop at a
rate of 1/5 buses per minute.

(a) From the definition of the Poisson PMF, the PMF of B, the number of buses in 7" minutes,
is

(T/5)%e=T/5/b b=0,1,...

Pp (b) = { 0 otherwise (1)

(b) Choosing T' = 2 minutes, the probability that three buses arrive in a two minute interval is

P5 (3) = (2/5)%¢7%/° /31 ~ 0.0072 (2)

39



(c) By choosing T' = 10 minutes, the probability of zero buses arriving in a ten minute interval is

P (0)=e195/0l = ¢72 ~ 0.135 (3)

(d) The probability that at least one bus arrives in 7" minutes is
P[B>1=1-P[B=0=1-¢1/5>0.99 (4)

Rearranging yields 7" > 51n 100 ~ 23.0 minutes.

Problem 2.3.8 Solution

(a) If each message is transmitted 8 times and the probability of a successful transmission is p,
then the PMF of N, the number of successful transmissions has the binomial PMF

8) n 8—n —
[ ()p"(1—p) n=0,1,...,8
Py (n) = { 0 otherwise (1)
(b) The indicator random variable I equals zero if and only if N = 8. Hence,
PI=0=P[N=0=1-P[[=1] (2)
Thus, the complete expression for the PMF of I is
1-pf  i=0
Pii)={ 1-(1—p)® i=1 (3)
0 otherwise
Problem 2.3.9 Solution
The requirement that y ", Px(x) = 1 implies
1
n=1 c(1) [I =1 c(l)y=1 (1)
117 2
n=2: c(2) [I+§_ =1 c(2)-§ (2)
1 1 1] 6
= N — - - fr 1 P—
n=3 c(3) [1 tg+ 3] c(3) i (3)
1 1 1 1] 12
=4: 4)-+s+5+-| =1 4) = o 4
n C()|:1+2+3+4_ c(4) 55 (4)
1 1 1 1 1] 12
= N _ —_ —_ —_ _ = ]_ = —_—
n=>5 c(5)[1+2—|—3+4+5_ c(5) 5% (5)
1 1 1 1 1] 20
= . — — — — — g 1 [ —
n==~6 6(6)[1+2+3+4+6_ c(6) 19 (6)
As an aside, find ¢(n) for large values of n is easy using the recursion
1 1 1
=+ @

cn+1) ¢n) n+1
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Problem 2.3.10 Solution

(a) We can view whether each caller knows the birthdate as a Bernoulli trial. As a result, L is
the number of trials needed for 6 successes. That is, L has a Pascal PMF with parameters
p=0.75 and k = 6 as defined by Definition 2.8. In particular,

P D) = { (()lgl)(o.75)6(0.25)l—6 i;eﬁr,v:i,s.e.. )

(b) The probability of finding the winner on the tenth call is

Pr,(10) = (2) (0.75)5(0.25)* ~ 0.0876 (2)

(c) The probability that the station will need nine or more calls to find a winner is

P[L>9]=1-P[L <9 (3)
=1-Pr(6) — Pr(7) — P (8) (4)
=1—(0.75)%[1 + 6(0.25) 4+ 21(0.25)%] ~ 0.321 (5)

Problem 2.3.11 Solution

The packets are delay sensitive and can only be retransmitted d times. For ¢ < d, a packet is
transmitted ¢ times if the first ¢ — 1 attempts fail followed by a successful transmission on attempt
t. Further, the packet is transmitted d times if there are failures on the first d — 1 transmissions,
no matter what the outcome of attempt d. So the random variable 7', the number of times that a
packet is transmitted, can be represented by the following PMF.

p(l—p)t—t t=1,2,...,d—1
(1-p)t t=d (1)
0 otherwise

Problem 2.3.12 Solution

(a) Since each day is independent of any other day, P[Wss] is just the probability that a winning
lottery ticket was bought. Similarly for P[Lg7| and P[Ngg| become just the probability that a
losing ticket was bought and that no ticket was bought on a single day, respectively. Therefore

P[Ws3]=p/2  PlLs7]=(1-p)/2  P[Ng]=1/2 (1)

(b) Suppose we say a success occurs on the kth trial if on day k we buy a ticket. Otherwise, a
failure occurs. The probability of success is simply 1/2. The random variable K is just the
number of trials until the first success and has the geometric PMF

(1/2)(1/2)Ft = (1/2)F k=1,2,...

Pic (k) = { 0 otherwise (2)
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(c) The probability that you decide to buy a ticket and it is a losing ticket is (1—p)/2, independent
of any other day. If we view buying a losing ticket as a Bernoulli success, R, the number of
losing lottery tickets bought in m days, has the binomial PMF

Pr(r) = { (A =P/ +p)/ATT 7 =01 @)

(d) Letting D be the day on which the j-th losing ticket is bought, we can find the probability
that D = d by noting that j — 1 losing tickets must have been purchased in the d — 1 previous
days. Therefore D has the Pascal PMF

d—1 i I
Py <d>—{ (DI =D/ 0+t d= i1, .

Problem 2.3.13 Solution

(a) Let S, denote the event that the Sixers win the series in n games. Similarly, C,, is the event
that the Celtics in in n games. The Sixers win the series in 3 games if they win three straight,
which occurs with probability

P[S3]=(1/2)° =1/8 (1)

The Sixers win the series in 4 games if they win two out of the first three games and they
win the fourth game so that

Pisi = (5)a/2°0/2 =3/16 ®

The Sixers win the series in five games if they win two out of the first four games and then
win game five. Hence,

Pisi = (5 ) /22 = 3/10 3

By symmetry, P[C,] = P[S,]. Further we observe that the series last n games if either the
Sixers or the Celtics win the series in n games. Thus,

P[N =n] = P[Su] + P[Ca] = 2P[S,)] (4)

Consequently, the total number of games, N, played in a best of 5 series between the Celtics
and the Sixers can be described by the PMF

2(1/2)3 = 1/4 n=3

2@)(1/2)4 =3/8 n=4 5)
2(3)(1/2)>=3/8 n=5

0 otherwise

Py (n) =

(b) For the total number of Celtic wins W, we note that if the Celtics get w < 3 wins, then the
Sixers won the series in 3 + w games. Also, the Celtics win 3 games if they win the series in
3,4, or 5 games. Mathematically,

P [S314)] w=0,1,2

P[W:w]:{P[03]+P[C4]+P[C5] w=3 (6)
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Thus, the number of wins by the Celtics, W, has the PMF shown below.

P[S;]=1/8 w =70
P[S,) =3/16 w=1
PW (w) = P [55] = 3/16 w =2 (7)
1/843/164+3/16=1/2 w=3
0 otherwise

(c) The number of Celtic losses L equals the number of Sixers’ wins Wg. This implies Pr(l) =
Py (1). Since either team is equally likely to win any game, by symmetry, Py, (w) = Py (w).
This implies Pr(l) = Pw,(l) = Pw(l). The complete expression of for the PMF of L is

1/8 1=0
3/16 =1
Pr(l)y=Pyw())=< 3/16 =2 (8)
1/2 1=3
0 otherwise

Problem 2.3.14 Solution
Since a and b are positive, let K be a binomial random variable for n trials and success probability
p=a/(a+b). First, we observe that the sum of over all possible values of the PMF of K is

ST Pk =) <Z>pk(1 )k (1)
k=0

k=0

:kzn::(](Z) <aib>k<a—?—b>n_k @)

_ > ko () a0 *

CEDR ®)
Since > Pr(k) = 1, we see that
@+ 0" =@t 0" S P ) = Y (ko (1)
k=0 k=0

Problem 2.4.1 Solution
Using the CDF given in the problem statement we find that

)

b) Py <1]=1/4
() PIY >2]=1—-P[y <2/ =1-1/2=1/2
(d) PlY >2]=1-P]y <2|=1-1/4=3/4
(&) PlY =1 =1/4
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(f) PlY =3] =1/2

(g) From the staircase CDF of Problem 2.4.1, we see that Y is a discrete random variable. The
jumps in the CDF occur at at the values that Y can take on. The height of each jump equals
the probability of that value. The PMF of Y is

1/4 y=1
1/4 =2
0 otherwise

Problem 2.4.2 Solution

(a) The given CDF is shown in the diagram below.

1
= 8.2 | 0 xz<-1
= o4 ] o2 —1<2<0
02— Ex@ =907 0<a<1 (1)
2 -1 0 1 2 1 z>1
X
(b) The corresponding PMF of X is
02 z=-1
05 =0
Px(@ =103 z=1 @

0 otherwise

Problem 2.4.3 Solution

(a) Similar to the previous problem, the graph of the CDF is shown below.

1
= 8'2 0 x<-3
<04 )04 3<z<5
02 Px(@)=9 08 5<a<7 (1)
-3 0 5 7 1 z>7
X
(b) The corresponding PMF of X is
04 x=-3
04 z=5
Px@®=9 02 z=17 @)

0 otherwise
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Problem 2.4.4 Solution
Let ¢ =1 — p, so the PMF of the geometric (p) random variable K is

k—1
| pq k=1,2,...,
Pic (k) = { 0 otherwise. (1)
For any integer £ > 1, the CDF obeys
k k ‘
Fi (k)= Px(j)=>Y pd ' =1-¢" (2)
j=1 J=1

Since K is integer valued, Fi (k) = Fg(|k]) for all integer and non-integer values of k. (If this
point is not clear, you should review Example 2.24.) Thus, the complete expression for the CDF
of K is

0 k<1,

Problem 2.4.5 Solution
Since mushrooms occur with probability 2/3, the number of pizzas sold before the first mushroom
pizza is N = n < 100 if the first n pizzas do not have mushrooms followed by mushrooms on pizza
n—+ 1. Also, it is possible that N = 100 if all 100 pizzas are sold without mushrooms. the resulting
PMF is

(1/3)™(2/3) n=0,1,...,99

Py (n) =< (1/3)100 n =100 (1)
0 otherwise

For integers n < 100, the CDF of N obeys

n

Fy(n)=Y Py (i)=Y (1/3)'(2/3) =1 —(1/3)""! (2)
1=0

1=0

A complete expression for Fiy(n) must give a valid answer for every value of n, including non-integer
values. We can write the CDF using the floor function |x| which denote the largest integer less
than or equal to X. The complete expression for the CDF is

0 <0
Fy(z)=1{ 1—(1/3)l=+1 0 <z <100 (3)
1 x > 100
Problem 2.4.6 Solution
From Problem 2.2.8, the PMF of B is
((0.70 b=0
016 b=1
0.08 b=2
Pe®) =4 004 b=3 (1)
0.02 b=4
0 otherwise
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The corresponding CDF is

1 0 b<0
5 075 070 0<b<1
e 05 ) 086 1<b<2
0-23 Fp () =19 (94 2<b<3
-1 012345 098 3<b<4

b 1.0 b>4

Problem 2.4.7 Solution
In Problem 2.2.5, we found the PMF of Y. This PMF, and its corresponding CDF are

1—p y=20 0 y <0

_ ) p(l—p) y=1 ) 1-p o0<y<1

Py (y) = 2 y=2 Fy (y) = 1—p? 1<y<?2
0 otherwise 1 y>2

For the three values of p, the CDF resembles

1 _'_l_ 1 1
0.75 0.75 _'—,_ 0.75
0.5 0.5 0.5

F)
F )
F)

0.25 0.25 0.25 _'—,_
0 0 0

-1 0 1 2 3 -1 0 1 2 3 -1 0 1
y y y
p=1/4 p=1/2 p=3/4

Problem 2.4.8 Solution
From Problem 2.2.9, the PMF of the number of call attempts is

(1—p)1p k=1,2,...,5
Py(n)=4 (1—-p)Pp+(1-p)°=(1-pP° k=6
0 otherwise

For p = 1/2, the PMF can be simplified to

(1/2)" n=1,2,...,5
Py(n)=< (1/2)°> n=6
0 otherwise

The corresponding CDF of N is

(0 n<1

1 /2 1<n<?2
~ 075

E s 3/4 2<n<3
% 025 Fy(n)=<¢ 7/8 3<n<4
0 15/16 4<n<5
0123n4567 31/32 5<n<6

1 n>=6
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Problem 2.5.1 Solution

For this problem, we just need to pay careful attention to the definitions of mode and median.

(a) The mode must satisfy Px(zmoq) > Px(x) for all . In the case of the uniform PMF, any
integer 2’ between 1 and 100 is a mode of the random variable X. Hence, the set of all modes
is

Xmod = {1,2,...,100} (1)
(b) The median must satisfy P[X < Zmed] = P[X > Zyed]. Since
P[X <50]=P[X >51]=1/2 (2)
we observe that z,,.q = 50.5 is a median since it satisfies
PX < Zmed] = P[X > Zpea] = 1/2 (3)
In fact, for any 2’ satisfying 50 < 2/ < 51, P[X < 2] = P[X > 2] = 1/2. Thus,

Xmed = {z]50 < z < 51} (4)

Problem 2.5.2 Solution
Voice calls and data calls each cost 20 cents and 30 cents respectively. Furthermore the respective
probabilities of each type of call are 0.6 and 0.4.

(a) Since each call is either a voice or data call, the cost of one call can only take the two values
associated with the cost of each type of call. Therefore the PMF of X is

0.6 =20
Px (z)=< 04 z=30 (1)
0 otherwise

(b) The expected cost, E[C], is simply the sum of the cost of each type of call multiplied by the
probability of such a call occurring.

E[C] =20(0.6) 4+ 30(0.4) = 24 cents (2)

Problem 2.5.3 Solution
From the solution to Problem 2.4.1, the PMF of YV is

1/4 y=1
Prw)=9 1 13 )
0 otherwise
The expected value of Y is
BV =3 Py () = 1(1/4) +2(1/4) + 3(1/2) = 0/4 @)

Y
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Problem 2.5.4 Solution
From the solution to Problem 2.4.2; the PMF of X is

02 z=-—1
05 =0
Px (@) =9 03 »=1

0 otherwise

The expected value of X is
E[X] =) aPx (z) = —1(0.2) + 0(0.5) + 1(0.3) = 0.1

Problem 2.5.5 Solution
From the solution to Problem 2.4.3, the PMF of X is

04 =z=-3
04 =5
Px@ =902 2=7

0 otherwise

The expected value of X is
E[X] =) aPx (z) = =3(0.4) + 5(0.4) + 7(0.2) = 2.2

Problem 2.5.6 Solution
From Definition 2.7, random variable X has PMF

(N (1/2)* ©=0,1,2,3,4
— T ) -y Ay
Px () { 0 otherwise

The expected value of X is

pix1= 3 epet=0(3) 1 () g2 (3) o+ o) e+

=[4+12+12+4]/2* =2

Problem 2.5.7 Solution
From Definition 2.7, random variable X has PMF

(®)(1/2)°> £=0,1,2,3,4,5
Px (x) = { 0 otherwise

The expected value of X is

5
E[X] =) aPx (z)
=0

o\ 1 o5\ 1 5\ 1 o\ 1 o) 1
= — 41 — 42 — — 447 )=
(o) 1 () 2() +3(0) 3040w

=[5+20+30+20+5]/2° =25
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Problem 2.5.8 Solution

The following experiments are based on a common model of packet transmissions in data networks.
In these networks, each data packet contains a cylic redundancy check (CRC) code that permits
the receiver to determine whether the packet was decoded correctly. In the following, we assume
that a packet is corrupted with probability € = 0.001, independent of whether any other packet is
corrupted.

(a)

Let X = 1 if a data packet is decoded correctly; otherwise X = 0. Random variable X is a
Bernoulli random variable with PMF

0.001 =0
Px(z)=<% 0999 z=1 (1)
0 otherwise

The parameter ¢ = 0.001 is the probability a packet is corrupted. The expected value of X is
E[X]=1-€=0.999 (2)

Let Y denote the number of packets received in error out of 100 packets transmitted. Y has
the binomial PMF

100 y 00—y , _
Py ( )_{ (*}")(0.001)¥(0.999) y=0,1,...,100

3
otherwise )
The expected value of Y is

E[Y] =100 = 0.1 (4)

Let L equal the number of packets that must be received to decode 5 packets in error. L has

the Pascal PMF (l 1) ; s
_ 7, )(0.001)°(0.999)"° [ =5,6,...
Pr (D) { 0 otherwise 5)

The expected value of L is

5 5
FlLl==-=——=
[Z] e 0.001 2000 (©)

If packet arrivals obey a Poisson model with an average arrival rate of 1000 packets per
second, then the number N of packets that arrive in 5 seconds has the Poisson PMF

50007990 /nl n =0,1,...
Py (n) = { 0 otherwise (7)

The expected value of N is E[N] = 5000.

Problem 2.5.9 Solution

In this ”"double-or-nothing” type game, there are only two possible payoffs. The first is zero dollars,
which happens when we lose 6 straight bets, and the second payoff is 64 dollars which happens
unless we lose 6 straight bets. So the PMF of Y is

(1/2)6 = 1/64 y=0
Py(y)=1< 1-(1/2)=63/64 y =64 (1)
0 otherwise

The expected amount you take home is

E[Y] =0(1/64) 4 64(63/64) = 63 (2)

So, on the average, we can expect to break even, which is not a very exciting proposition.
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Problem 2.5.10 Solution
By the definition of the expected value,

B = YT pr )

r=1

- (n—1)! z—1 n—1—(z—1
_np;(x—l)!(n—l—(x—l))!p S @)
With the substitution ' = z — 1, we have
n—1 n—1 n—1
pie =Y (") - pr = Y Py (@) = 3
z'=0 z'=0

1

The above sum is 1 because it is the sum of a binomial random variable for n — 1 trials over all
possible values.

Problem 2.5.11 Solution
We write the sum as a double sum in the following way:

DY PIX>i=) Y Px(j) (1)
i=0 i=0 j=i+1

At this point, the key step is to reverse the order of summation. You may need to make a sketch
of the feasible values for ¢ and j to see how this reversal occurs. In this case,

00 oo j—1 00
YPX>i =YY Px(j)=>_jPx (j) = E[X] (2)
i=0 j=11i=0 j=1

Problem 2.6.1 Solution
From the solution to Problem 2.4.1, the PMF of Y is

1/4 y=1
1/4 =2

P =4 1y U3 )
0 otherwise

(a) Since Y has range Sy = {1,2,3}, the range of U = Y2 is Sy = {1,4,9}. The PMF of U can
be found by observing that

PU=u=P[Y?=u]=P[Y =u]+P[Y =—u (2)
Since Y is never negative, Py(u) = Py (y/u). Hence,
P =Py ()=1/4 P@=P(2=1/4 P©O=P =12 ()

For all other values of u, Py(u) = 0. The complete expression for the PMF of U is

1/4 u=1
1/4 w=4

Prw =1y 4y ()
0 otherwise
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(b) From the PMF, it is straighforward to write down the CDF.

0 u <1
1/4 1<u<4
1/2 4<u<9
1 u>9

Fy (u) =

(¢) From Definition 2.14, the expected value of U is

E[U] = uPy(u) =1(1/4) +4(1/4) + 9(1/2) =5.75
From Theorem 2.10, we can calculate the expected value of U as
E[UI=E[Y?] =) y*Py (y) = 1°(1/4) + 2*(1/4) + 3%(1/2) = 5.75
Y
As we expect, both methods yield the same answer.

Problem 2.6.2 Solution
From the solution to Problem 2.4.2; the PMF of X is

02 zz=-1
05 =0
Px(@)=9 03 2-1

0  otherwise
(a) The PMF of V = | X| satisfies
Py (v) = P[|X| =v] = Px (v) + Px (—v)
In particular,
Py (0) = Px (0) =0.5 Py(1)=Px(—-1)+Px(1)=0.5
The complete expression for the PMF of V is

05 v=0
Py(v)=4 05 v=1
0 otherwise

(b) From the PMF, we can construct the staircase CDF of V.

0 v <0
Fy (v) = 05 0<wv<l1
1 v>1

(c) From the PMF Py (v), the expected value of V' is

E[V]=>_ Py (v)=0(1/2) +1(1/2) = 1/2

You can also compute E[V] directly by using Theorem 2.10.
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Problem 2.6.3 Solution
From the solution to Problem 2.4.3, the PMF of X is

04 x=-3
04 =5
Px(x)=9 g2 z=1

0 otherwise

(a) The PMF of W = —X satisfies

This implies
Py (=7)=Px (7) =0.2 Py (=5)=Px (5) =04 Py (3)=Px(-3)=04

The complete PMF for W is

02 w=—7
04 w= -5
Py (w) =9 04 w3

0 otherwise

(b) From the PMF, the CDF of W is

0 w < =7

02 —7<w< -5
06 —5<w<3
1 w >3

(¢) From the PMF, W has expected value

E[W]=> wPy (w) = =7(0.2) + —5(0.4) + 3(0.4) = —2.2

Problem 2.6.4 Solution
A tree for the experiment is

1/3 D=99.75  eC'=100074.75
% D=100  ¢C=10100
1/3 D=100.25 «C=10125.13
Thus C has three equally likely outcomes. The PMF of C' is

Po(c) = 1/3 ¢=100,074.75,10,100, 10,125.13
CY = 0 otherwise
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Problem 2.6.5 Solution

(a)

The source continues to transmit packets until one is received correctly. Hence, the total
number of times that a packet is transmitted is X = x if the first  — 1 transmissions were in
error. Therefore the PMF of X is

-1
¢ (1-q xz=1,2,...
Px (z) = { 0 otherwise (1)
The time required to send a packet is a millisecond and the time required to send an acknowl-
edgment back to the source takes another millisecond. Thus, if X transmissions of a packet
are needed to send the packet correctly, then the packet is correctly received after T'=2X —1
milliseconds. Therefore, for an odd integer ¢t > 0, T'=t iff X = (¢t + 1)/2. Thus,

D21 -¢q) t=1,3,5,...
0 otherwise

J%@=RHQ+W%={ @)

Problem 2.6.6 Solution

The cellular calling plan charges a flat rate of $20 per month up to and including the 30th minute,
and an additional 50 cents for each minute over 30 minutes. Knowing that the time you spend on
the phone is a geometric random variable M with mean 1/p = 30, the PMF of M is

[ A=p™lp m=12,...
Pag (m) = { 0 otherwise (1)
The monthly cost, C obeys
30
Po(20) =P[M <30] =Y (1—-p)™ 'p=1-(1—-p)¥ (2)
m=1

When M > 30, C =20+ (M —30)/2 or M =2C — 10. Thus,

Po(c) =Py (2c—10)  ¢=20.5,21,215,... (3)

The complete PMF of C' is

{10 e=2
Pe (c) = { (1—p)2%10-lp ¢=20.5,21,215,... @)

Problem 2.7.1 Solution
From the solution to Quiz 2.6, we found that 7" = 120 — 15/N. By Theorem 2.10,

E[T] = ) (120 — 15n)Py (n) (1)
neSn
= 0.1(120) + 0.3(120 — 15) + 0.3(120 — 30) + 0.3(120 — 45) = 93 (2)

Also from the solution to Quiz 2.6, we found that

0.3 t=75,90,105
Pr(t) = 0.1 t=120 (3)
0 otherwise
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Using Definition 2.14,

E[T] =Y tPp(t) = 0.3(75) + 0.3(90) + 0.3(105) + 0.1(120) = 93 (4)
teSt

As expected, the two calculations give the same answer.

Problem 2.7.2 Solution

Whether a lottery ticket is a winner is a Bernoulli trial with a success probability of 0.001. If we
buy one every day for 50 years for a total of 50 - 365 = 18250 tickets, then the number of winning
tickets 1" is a binomial random variable with mean

E[T] = 18250(0.001) = 18.25 (1)

Since each winning ticket grosses $1000, the revenue we collect over 50 years is R = 10007 dollars.
The expected revenue is

E[R] = 1000E [T] = 18250 (2)

But buying a lottery ticket everyday for 50 years, at $2.00 a pop isn’t cheap and will cost us a total
of 18250 - 2 = $36500. Our net profit is then QQ = R — 36500 and the result of our loyal 50 year
patronage of the lottery system, is disappointing expected loss of

E[Q] = E[R] — 36500 = —18250 (3)

Problem 2.7.3 Solution
Let X denote the number of points the shooter scores. If the shot is uncontested, the expected
number of points scored is

E[X]=(0.6)2 =12 (1)

If we foul the shooter, then X is a binomial random variable with mean E[X] = 2p. If 2p > 1.2,
then we should not foul the shooter. Generally, p will exceed 0.6 since a free throw is usually
even easier than an uncontested shot taken during the action of the game. Furthermore, fouling
the shooter ultimately leads to the the detriment of players possibly fouling out. This suggests
that fouling a player is not a good idea. The only real exception occurs when facing a player like
Shaquille O’Neal whose free throw probability p is lower than his field goal percentage during a
game.

Problem 2.7.4 Solution
Given the distributions of D, the waiting time in days and the resulting cost, C', we can answer the
following questions.

(a) The expected waiting time is simply the expected value of D.
4
E[D] =Y d-Pp(d) =1(0.2) + 2(0.4) + 3(0.3) + 4(0.1) = 2.3 (1)
d=1

(b) The expected deviation from the waiting time is

E[D — pp] = E[D] = Elpa] = pp — pp =0 (2)
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(c) C can be expressed as a function of D in the following manner.

90 D=
cw-{ T 52 .
40 D=4
(d) The expected service charge is
E[C] = 90(0.2) + 70(0.4) + 40(0.3) + 40(0.1) = 62 dollars (4)

Problem 2.7.5 Solution
As a function of the number of minutes used, M, the monthly cost is

20 M <30
C(M):{ 20 + (M —30)/2 M > 30 (1)
The expected cost per month is
00 30 00
E[C] =Y C(m)Py(m)=>_ 20Py (m)+ > (20+ (m — 30)/2)Py (m) (2)
m=1 m=1 m=31
—20S Pus (m) + % S (m — 30) Py (m) (3)
m=1 m=31

Since Y_°°_, Ppr(m) = 1 and since Py(m) = (1 — p)™~Ip for m > 1, we have

)30 &

1—
gic] =20+ TP 5™ - s0)a -y 0
m=31
Making the substitution j = m — 30 yields
(1=p)* 1 (1—p)*
ElC]=20+ ——— 1—p) =204+ ———
(€] =20+— ;J( P Tlp =204 (5)

Problem 2.7.6 Solution
Since our phone use is a geometric random variable M with mean value 1/p,

[ A=p™lp m=12,...
Par (m) = { 0 otherwise (1)
For this cellular billing plan, we are given no free minutes, but are charged half the flat fee. That
is, we are going to pay 15 dollars regardless and $1 for each minute we use the phone. Hence
C =15+ M and for ¢ > 16, P[C = ¢] = P[M = ¢ — 15]. Thus we can construct the PMF of the

cost C' b ( ) B (1 _ p)C_16p c = 16, 17, .o (2)
cl®=9 0 otherwise
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Since C' = 154+ M, the expected cost per month of the plan is
E[C]=FE[15+M)=15+FE[M]=15+1/p (3)
In Problem 2.7.5, we found that that the expected cost of the plan was
E[C]=20+[(1 - p)*]/(2p) (4)

In comparing the expected costs of the two plans, we see that the new plan is better (i.e. cheaper)
if

15+ 1/p < 20 +[(1 — p)*]/(2p) (5)
A simple plot will show that the new plan is better if p < pg ~ 0.2.

Problem 2.7.7 Solution
We define random variable W such that W = 1 if the circuit works or W = 0 if the circuit is
defective. (In the probability literature, W is called an indicator random variable.) Let Rs denote
the profit on a circuit with standard devices. Let R,, denote the profit on a circuit with ultrareliable
devices. We will compare E[R;] and E[R,] to decide which circuit implementation offers the highest
expected profit.

The circuit with standard devices works with probability (1 — ¢)'” and generates revenue of k
dollars if all of its 10 constituent devices work. We observe that we can we can express Rg as a
function r4(W) and that we can find the PMF Py (w):

)10

1-(1-¢) w=0,

—10 W =0
Ry =rs(W) = s Py (w) =< (1—¢)*° w=1, (1)
{ k-10 W=1, " 0 ! otherwise.
Thus we can express the expected profit as
1
Elrs(W)] =Y Pw (w) ry(w) (2)
w=0
— P (0) (~10) + Py (1) (k — 10) (3)
= (1—(1—=)'9(=10) + (1 — )"k — 10) = (0.9)'°% — 10. (4)

For the ultra-reliable case,

1-(1=g/9" w=0,

—30 W =0
Ry =ry,(W) = ’ Py (w) =S (1—¢q/2)!° w=1, (5)
{ k—-30 W=1, " 0 ! otherwise.
Thus we can express the expected profit as
1
Ery(W)] =Y P (w) ry(w) (6)
w=0
= Py (0) (=30) + Pw (1) (k — 30) (7)
=(1—(1—¢q/2)")(=30) + (1 —q/2)'°(k — 30) = (0.95)'°k — 30 (8)

To determine which implementation generates the most profit, we solve E[R,| > E[R;], yielding
k > 20/[(0.95)1° — (0.9)19] = 80.21. So for k < $80.21 using all standard devices results in greater
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revenue, while for k& > $80.21 more revenue will be generated by implementing all ultra-reliable
devices. That is, when the price commanded for a working circuit is sufficiently high, we should
build more-expensive higher-reliability circuits.
If you have read ahead to Section 2.9 and learned about conditional expected values, you might prefer
the following solution. If not, you might want to come back and review this alternate approach after
reading Section 2.9.

Let W denote the event that a circuit works. The circuit works and generates revenue of k
dollars if all of its 10 constituent devices work. For each implementation, standard or ultra-reliable,
let R denote the profit on a device. We can express the expected profit as

E[R] = PW]E[RW]+ P[WE[RW] 9)

Let’s first consider the case when only standard devices are used. In this case, a circuit works
with probability P[W] = (1 — ¢)'°. The profit made on a working device is k — 10 dollars while a
nonworking circuit has a profit of -10 dollars. That is, E[R|W] = k — 10 and E[R|W*¢] = —10. Of
course, a negative profit is actually a loss. Using R to denote the profit using standard circuits,
the expected profit is

E[R = (1-¢)' %%k —10)+ (1 — (1 —¢)*°)(=10) = (0.9)*°%% — 10 (10)

And for the ultra-reliable case, the circuit works with probability P[W] = (1—¢/2)'°. The profit per
working circuit is E[R|W] = k — 30 dollars while the profit for a nonworking circuit is E[R|W¢] =
—30 dollars. The expected profit is

E[R,) = (1—-q/2)°%% —30)+ (1 - (1—¢/2)'")(=30) = (0.95)"°% — 30 (11)

Not surprisingly, we get the same answers for E[R,] and E[Rs] as in the first solution by performing
essentially the same calculations. it should be apparent that indicator random variable W in the
first solution indicates the occurrence of the conditioning event W in the second solution. That is,
indicators are a way to track conditioning events.

Problem 2.7.8 Solution

(a) There are (466) equally likely winning combinations so that

1 1

= = ~1.07x 1077 1
T ) T 9,366,819 % (1)

(b) Assuming each ticket is chosen randomly, each of the 2n — 1 other tickets is independently a
winner with probability ¢. The number of other winning tickets K, has the binomial PMF

g1 — g R k=0,1,...,2n— 1
otherwise

Pr, (k) = { (() (2)

(c) Since there are K, + 1 winning tickets in all, the value of your winning ticket is W, =
n/(K, + 1) which has mean

E[W,] =nE { Kn1+ J (3)
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Calculating the expected value

=0

is fairly complicated. The trick is to express the sum in terms of the sum of a binomial
PMEF.

2n—1
1 1 En-1! -1k
E = 1—q)" 5
{K,LJFJ = FriREe 1 19 5)
2n—1
1 2n)! .
_ 2_ ' ( ) 'qk(l _ C])2 (k+1) (6)
n (k+1)!'2n— (k+1))!
By factoring out 1/q, we obtain
2n—1
1 1 2n
B _ k+1(1 _ g)2n—(k+1) 7
Pt > () )aa-a ™)
1 <X 20\ :
= ) (1= q)*" (8)
2nq <= <J )
A

We observe that the above sum labeled A is the sum of a binomial PMF for 2n trials and
success probability ¢ over all possible values except j = 0. Thus

2n _ n
A=1- ()P0 =12 o)
This implies
1 1—(1—¢*
pr— 1
E [Kn + 1] 2ng (10)

Our expected return on a winning ticket is

E[W,] = nE [Kn1+ J _ - (12; 0" (11)
Note that when ng < 1, we can use the approximation that (1 — ¢)?" ~ 1 — 2nq to show that
E[W,] ~ %;2”") 0 (ng< 1) (12)

However, in the limit as the value of the prize n approaches infinity, we have
lim B [W,] = % ~ 4.683 x 10° (13)

That is, as the pot grows to infinity, the expected return on a winning ticket doesn’t approach
infinity because there is a corresponding increase in the number of other winning tickets. If
it’s not clear how large n must be for this effect to be seen, consider the following table:

n 10° 107 10°
E[W,] | 9.00 x 10° | 4.13 x 10° | 4.68 x 10°

(14)

When the pot is $1 million, our expected return is $900,000. However, we see that when the
pot reaches $100 million, our expected return is very close to 1/(2q), less than $5 million!
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Problem 2.7.9 Solution

(a) There are (466) equally likely winning combinations so that

1 1
= = ~1.07x 1077 1
T7 (1) T 9,366,819 ” (1)

(b) Assuming each ticket is chosen randomly, each of the 2n — 1 other tickets is independently a
winner with probability q. The number of other winning tickets K, has the binomial PMF

2n—1\ k 2n—1—k
— (™" d* (1 —q) E=0,1,...,2n—1
Prcn (#) { 0 otherwise (2)
Since the pot has n + r dollars, the expected amount that you win on your ticket is
n—+r 1
(V] =0( q)+q {Kn-l—l} qg(n+r) [Kn—i—l] (3)

Note that E[1/K, + 1] was also evaluated in Problem 2.7.8. For completeness, we repeat
those steps here.

1 R | (2n—1) 1
E[KﬁJ kaJrlk'( k;)'q“_Q)Q o @)

2n—
1 n)! k 2n—(k+1)
= — 1 -
nkg k+ 1) 2n—(k—|—1))!q( 9 5)

By factoring out 1/¢, we obtain

1 1 2/ o
E _ k101 _ gy2n—(k+1) 6
[Iﬂﬁ—l} 2ng & <k+1>q (-9 ©)
2n
]_ <2n> j 2In—ij
=— O ) (7)
ng 5\ J
A

We observe that the above sum labeled A is the sum of a binomial PMF for 2n trials and
success probability ¢ over all possible values except j = 0. Thus A =1 — (20”) °(1 — ¢q)* 0,
which implies

1 A 1T—(1- q)*
E Sl S 7
[Kn + 1} 2nq 2ngq (8)
The expected value of your ticket is
_gntr)l-(1-¢)?*] 1 20
B[] = 3 =1+ o) n-a-a9> (9)

Each ticket tends to be more valuable when the carryover pot r is large and the number of
new tickets sold, 2n, is small. For any fixed number n, corresponding to 2n tickets sold,
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a sufficiently large pot r will guarantee that E[V] > 1. For example if n = 107, (20 million
tickets sold) then

E[V] = 0.44 (1 n 1%7) (10)

If the carryover pot r is 30 million dollars, then E[V] = 1.76. This suggests that buying a
one dollar ticket is a good idea. This is an unusual situation because normally a carryover
pot of 30 million dollars will result in far more than 20 million tickets being sold.

(¢) So that we can use the results of the previous part, suppose there were 2n — 1 tickets sold
before you must make your decision. If you buy one of each possible ticket, you are guaranteed
to have one winning ticket. From the other 2n — 1 tickets, there will be K,, winners. The
total number of winning tickets will be K,, + 1. In the previous part we found that

E [Kn1+ 1] - — (217;1 " (11)

Let R denote the expected return from buying one of each possible ticket. The pot had
r dollars beforehand. The 2n — 1 other tickets are sold add n — 1/2 dollars to the pot.
Furthermore, you must buy 1/¢ tickets, adding 1/(2q) dollars to the pot. Since the cost of
the tickets is 1/q dollars, your expected profit

r+n—1/24+1/(2q) 1
E =F - - 12
R =g [ : (12)
q2r+2n—-1)+1 1 1
= E - - 1
2q K,+1 q (13)
Clg@r+2n - +10-(1-¢)*) 1 (14)
a 4ng? q
For fixed n, sufficiently large r will make E[R] > 0. On the other hand, for fixed r,
lim,, . F[R] = —1/(2q). That is, as n approaches infinity, your expected loss will be quite
large.

Problem 2.8.1 Solution
Given the following PMF

0.2 n=0
0.7 n=1
Pn(m) =9 01 n=2 (1)

0 otherwise
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Problem 2.8.2 Solution
From the solution to Problem 2.4.1, the PMF of Y is

1/4 y=1
1/4 y=2
0 otherwise

The expected value of Y is

E[Y]=) yPy(y) = 1(1/4) +2(1/4) +3(1/2) = 9/4
Y

The expected value of Y?2 is

E[Y?] =) y’Py (y) = 12(1/4) + 2°(1/4) + 3*(1/2) = 23/4

The variance of Y is

Var[Y] = E[Y?] — (E[Y])? = 23/4 — (9/4)> = 11/16

Problem 2.8.3 Solution
From the solution to Problem 2.4.2; the PMF of X is

02 z=-1
05 =0
Px(x)=9 03 =1

0 otherwise

The expected value of X is

E[X] =) aPx (z) = (~1)(0.2) + 0(0.5) + 1(0.3) = 0.1

The expected value of X? is

E[X?] =Y 2’Px (x) = (—1)*(0.2) + 0%(0.5) + 1°(0.3) = 0.5

The variance of X is

Var[X] = E [X?] — (E[X])* = 0.5 — (0.1)> = 0.49

Problem 2.8.4 Solution
From the solution to Problem 2.4.3, the PMF of X is

04 =z=-3
04 =5
Px@=9 02 2=7

0 otherwise
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The expected value of X is
ZazPX —3(0.4) + 5(0.4) + 7(0.2) = 2.2

The expected value of X? is

X?] = a?Px (z) = (-3)%(0.4) + 5*(0.4) 4 72(0.2) = 23.4

The variance of X is

Var[X] = E [X?] — (B [X])? = 23.4 — (2.2)> = 18.56
Problem 2.8.5 Solution
(a) The expected value of X is
4
4\ 1 4\ 1 4\ 1 4\ 1 4\ 1
e oo oo o) o)

= [4+12+1244]/21 =2

The expected value of X? is

1 4\ 1 4\ 1 4\ 1 4\ 1

2 2 2 2 2 2
E P )=0 1 2 3 4 —
x“Px ( <O> 24+ <1> 24+ <2> 24+ <3> 24+ <4> 5l

=[4+24+36+16]/2* =5

The variance of X is
Var[X] = E [X?] - (E[X])*=5-2*=1

Thus, X has standard deviation ox = /Var[X] = 1.
(b) The probability that X is within one standard deviation of its expected value is
Plux —ox <X <pux +ox]=P2-1<X<2+1]=P[1 <X <3|
This calculation is easy using the PMF of X.
P1<X<3=Px(1)+Px(2)+Px(3)=7/8

Problem 2.8.6 Solution

(a) The expected value of X is

5) 1 5\ 1 5) 1 5 5\ 1 5\ 1

=[5+ 20 4+ 30 4 20 + 5]/2° = 5/2
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The expected value of X? is

5
E[X?] =) 2’Px (x) (4)
x=0
5\ 1 5\ 1 5\ 1 5\ 1 5\ 1 5\ 1
— 02 — 112 — 192 - 2 Y . 2 -~
0 (0>25+ 1)25 7\ 25+3 3] T4 25+5 5) 25 (5)
=[5+ 40 4+ 90 4 80 4 25]/2° = 240/32 = 15/2 (6)

The variance of X is
Var[X] = E [X?] — (E[X])* = 15/2 — 25/4 =5/4 (7)
By taking the square root of the variance, the standard deviation of X is ox = /5/4 ~ 1.12.

(b) The probability that X is within one standard deviation of its mean is

P[,LL)(—O'X§X§px—|—o‘x]:P[2.5—1.12§X§2.5+1.12] (8)
= P[1.38 < X < 3.62] (9)
=P[2< X <3 (10)

By summing the PMF over the desired range, we obtain

P[2< X <3] = Px (2) + Px (3) = 10/32 + 10/32 = 5/8 (11)

Problem 2.8.7 Solution
For Y = aX + b, we wish to show that Var[Y] = a? Var[X]. We begin by noting that Theorem 2.12
says that ElaX + b] = aE[X] + b. Hence, by the definition of variance.

Var[Y] = E [(ax +b— (aB[X] + b))ﬂ (1)
— B [a¥(X - B[X))?] (2)
= E[(X - E[X])’] 3)

Since E[(X — E[X])?] = Var[X], the assertion is proved.

Problem 2.8.8 Solution
Given the following description of the random variable Y,

Y = (X - px) (1)

Oz
we can use the linearity property of the expectation operator to find the mean value

Using the fact that Var[aX + b] = a? Var[X], the variance of Y is found to be

Var [Y] = % Var [X] =1 (3)
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Problem 2.8.9 Solution
With our measure of jitter being o7, and the fact that T' = 2X — 1, we can express the jitter as a
function of ¢ by realizing that

4q
Var|T| =4 Var| X| = 1
7] = 4Varl¥] = = 1)
Therefore, our maximum permitted jitter is
2
or = V4 = 2 msec (2)

)

Solving for ¢ yields ¢ — 3¢ + 1 = 0. By solving this quadratic equation, we obtain

3++6
1=

=3/2+5/2 (3)

Since ¢ must be a value between 0 and 1, we know that a value of ¢ = 3/2 — /5/2 ~ 0.382 will
ensure a jitter of at most 2 milliseconds.

Problem 2.8.10 Solution
We wish to minimize the function

() = B [(X - #)’] M

with respect to . We can expand the square and take the expectation while treating = as a
constant. This yields

e(2) = E [X? - 22X +2%] = B [X?] - 22E [X] + 3° (2)

Solving for the value of & that makes the derivative de(z)/dz equal to zero results in the value of
# that minimizes e(2). Note that when we take the derivative with respect to #, both E[X?] and
E[X] are simply constants.

d
dz
Hence we see that & = F[X]. In the sense of mean squared error, the best guess for a random

variable is the mean value. In Chapter 9 this idea is extended to develop minimum mean squared
error estimation.

(B [X?] —22E[X]+4%) =2E[X] -2 =0 (3)

Problem 2.8.11 Solution
The PMF of K is the Poisson PMF

Neem Mk kK =0,1,. ..

otherwise
The mean of K is
o0 A=A o0 Ne—1le—=A
F K| = k =\ —— =) 2
LRV R g

To find E[K?], we use the hint and first find

- Meemd &L Nk
E[K(K—l)]:Zk(k—l)T:Zm (3)
k=0 ’ k=2 ’
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By factoring out A\? and substituting j = k — 2, we obtain

> Ne™
E[K(K —1)] =\ :
[K( )] ]z; 7l
1

— )2

The above sum equals 1 because it is the sum of a Poisson PMF over all possible values.

E[K] = A, the variance of K is

Var[K| = E [K?] — (E[K])?
— E[K(K - 1)] + E[K] - (E [K))?
=N A=A =)

Problem 2.8.12 Solution
The standard deviation can be expressed as

b = v/VarlD] = \/ E[D?] - E[D]?

where

4
D*]=> d’Pp(d) =02+1.6+27+1.6=6.1

So finally we have

op =16.1-2.32=+v0.81=0.9

Problem 2.9.1 Solution
From the solution to Problem 2.4.1, the PMF of Y is

1/4 y=1
1/4 y=2
0 otherwise

(4)

Since

(1)

The probability of the event B = {Y < 3} is P[B] =1 — P[Y = 3] = 1/2. From Theorem 2.17, the

conditional PMF of Y given B is

Py (1) 12 y=1
iz (0) = { OP[B} ztiefsze B (1)/2 g‘;efwise
The conditional first and second moments of Y are
E[Y|B] = Zypy|3 =1(1/2) +2(1/2) = 3/2
E[Y?B] Zy Pyip (y) = 1%(1/2) + 2*(1/2) = 5/2

The conditional variance of Y is

Var[Y|B] = E [Y?|B] — (E[Y|B])* =5/2 - 9/4 =1/4

65

(2)



Problem 2.9.2 Solution
From the solution to Problem 2.4.2; the PMF of X is

0.2 r=-1
0.5 =0
Px(@ =103 z=1 )

0 otherwise

The event B = {|X| > 0} has probability P[B] = P[X # 0] = 0.5. From Theorem 2.17, the
conditional PMF of X given B is

Px (2) 04 z=-1
Pyp(e)={ PE1 "S5 g5 po1 2)
0 otherwise 0 otherwise

The conditional first and second moments of X are
E[X|B] = Z{L‘PX|B (—=1)(0.4) +1(0.6) = 0.2 (3)
E [X?|B] Zx Py p (z) = (—1)%(0.4) + 12(0.6) = 1 (4)
The conditional variance of X is

Var[X|B] = E [X?|B] — (E[X|B])* =1 - (0.2)> = 0.96 (5)

Problem 2.9.3 Solution
From the solution to Problem 2.4.3, the PMF of X is

04 x=-3
04 z=5
Px@=9 02 2=17 W)

0 otherwise

The event B = {X > 0} has probability P[B] = Px(5) + Px(7) = 0.6. From Theorem 2.17, the
conditional PMF of X given B is

Px (x) 2/3 x=5
PX|B(x)—{ P TEB ) s aon 2)
0 otherwise 0 otherwise
The conditional first and second moments of X are
E[X|B] = ZxPX‘B =5(2/3) +7(1/3) = 17/3 (3)
E [X?|B] Zx Py p (z) = 5%(2/3) + 7(1/3) = 33 (4)
The conditional variance of X is
Var[X|B] = E [X?|B] — (B [X|B])* = 33 — (17/3)> = 8/9 (5)
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Problem 2.9.4 Solution

The event B = {X # 0} has probability P[B] =1 — P[X = 0] = 15/16. The conditional PMF of

X given B is
Py (z) = P oreB [ (D r=1.234
XI5 “lo otherwise | 0 otherwise

The conditional first and second moments of X are

4\ 1 _[4\ 1 4\ 1 a4\ 1
E[X|B] = P 2 3 4 )=
1Bl Zx xi5 (@ <)15<)15+ (3)15+ (4)15
=[4+12+12+4]/15 = 32/15
A\ 1 ,[/4\ 1 4\ 1 4\ 1
E[X*B] = P — 92 — 4+ 32 — 1+ 42 -
1] Zx x| (@ (1) 15 ( >15+3 (3) 5 \4) 15
= [4+ 24+ 36+ 16]/15 = 80/15
The conditional variance of X is

Var[X|B] = E [X?|B] — (B [X|B])* = 80/15 — (32/15)% = 176/225 ~ 0.782

Problem 2.9.5 Solution
The probability of the event B is

P[B] = P[X > jix] = P[X >3] = Py (3) + Px (4) + Px (5)
GEXGESCIPN

The conditional PMF of X given B is

Px () 5 1 B
PXlB(x):{ pir TEB —{ (Mot ==34,5

0 otherwise | O otherwise
The conditional first and second moments of X are
5\ 1 5\ 1 5\ 1
E[X|B] = P 4 —
18] Zx x|5 (@ ()21+ <4>21+5<5)21
= [30 4+ 20 + 5]/21 = 55/21
5\ 1 5\ 1 5\ 1
E[X?B| P — 4+ 42 ) = 520 ) =
1] Zx x|5 (@ ( >21+ (4>21+5 (5)21
= [90 + 80 + 25]/21 = 195/21 = 65/7

The conditional variance of X is

Var[X|B] = E [X?|B] — (E[X|B])* = 65/7 — (55/21)% = 1070/441 = 2.43
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Problem 2.9.6 Solution

(a)

Consider each circuit test as a Bernoulli trial such that a failed circuit is called a success.
The number of trials until the first success (i.e. a failed circuit) has the geometric PMF

[ A=plp n=1,2,...
Py (n) = { 0 otherwise 1)

The probability there are at least 20 tests is

P[B] = P[N >20] = Z Py (n —p)t (2)
n=20

Note that (1 — p)'? is just the probability that the first 19 circuits pass the test, which is
what we would expect since there must be at least 20 tests if the first 19 circuits pass. The
conditional PMF of N given B is

P (n) . \n—20 _
PNB(n)Z{ P[B] neB _{(1 p) p n=20,21,... 3)

0 otherwise | 0 otherwise

Given the event B, the conditional expectation of N is

[e.9]

E[N|B] = Z nPyp (n Z n(l—p)" % (4)
n=20
Making the substitution j = n — 19 yields
E[NIB =) (j+19)1-py 'p=1/p+19 (5)
j=1

We see that in the above sum, we effectively have the expected value of J 4+ 19 where J is
geometric random variable with parameter p. This is not surprising since the N > 20 iff we
observed 19 successful tests. After 19 successful tests, the number of additional tests needed
to find the first failure is still a geometric random variable with mean 1/p.

Problem 2.9.7 Solution

(a)

The PMF of M, the number of miles run on an arbitrary day is

[ el —g™ m=0,1,...
Pag (m) = { 0 otherwise (1)
And we can see that the probability that M > 0, is
PM>0=1-P[M=0=1-¢ (2)
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(b) The probability that we run a marathon on any particular day is the probability that M > 26.

oo

r=P[M>26]= Y q¢(1-q"=(1-q% (3)
m=26

(¢) We run a marathon on each day with probability equal to r, and we do not run a marathon
with probability 1 —r. Therefore in a year we have 365 tests of our jogging resolve, and thus
365 chances to run a marathon. So the PMF of the number of marathons run in a year, J,
can be expressed as

SVpI(1— )30 j=0,1,...,365
P . — (] )/r .7 ) ) 4
7 (9) { 0 otherwise )

(d) The random variable K is defined as the number of miles we run above that required for a
marathon, K = M — 26. Given the event, A, that we have run a marathon, we wish to know
how many miles in excess of 26 we in fact ran. So we want to know the conditional PMF
Prja(k).

P[K =k, A] P[M =26+ k]|

Pra (k) = PIA] PTA (5)

Since P[A] =r, for k=0,1,...,

(1 _ q)26+kq
(1—q)*

The complete expression of for the conditional PMF of K is

Pya (k) = =(1-q)q (6)

[ (1-¢qFq k=0,1,...
Piea (k) = { 0 otherwise

Problem 2.9.8 Solution
Recall that the PMF of the number of pages in a fax is

0.15 z=1,2,3,4
Px(z)=< 0.1 x=5,6,7,8 (1)
0 otherwise

(a) The event that a fax was sent to machine A can be expressed mathematically as the event
that the number of pages X is an even number. Similarly, the event that a fax was sent
to B is the event that X is an odd number. Since Sx = {1,2,...,8}, we define the set
A ={2,4,6,8}. Using this definition for A, we have that the event that a fax is sent to A is
equivalent to the event X € A. The event A has probability

P[A]:PX (2)+PX (4)+PX (6)+PX (8):0.5 (2)

Given the event A, the conditional PMF of X is

Px (2) 0.3 =z=2,4
PX|A (x) = pA] €4 ] = 0.2 xr=6,8 (3)
0 otherwise 0 otherwise
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The conditional first and second moments of X given A is

E[X|A] = Z 2Py () = 2(0.3) +4(0.3) + 6(0.2) + 8(0.2) = 4.6 (4)
E[X%A] = Z 22 Py 4 (z) = 4(0.3) + 16(0.3) + 36(0.2) + 64(0.2) = 26 (5)

The conditional variance and standard deviation are
Var[X|A] = E [X?|A4] — (B [X|A])* =26 — (4.6)* = 4.84 (6)
oxja =/ Var[X|A] = 2.2 (7)

(b) Let the event B’ denote the event that the fax was sent to B and that the fax had no more
than 6 pages. Hence, the event B’ = {1,3,5} has probability

P[B'] = Px (1) + Px (3) + Px (5) = 04 (8)
The conditional PMF of X given B’ is

P (z) , 3/8 z=1,3
Py (@) =4 PBT TEB )y o5 9)
! 0 otherwise
0 otherwise
Given the event B’, the conditional first and second moments are
E[X|B'] ZmPX|B/ =1(3/8) + 3(3/8) + 5(1/4)+ = 11/4 (10)
E[X*B] Zx Px | (z) = 1(3/8) +9(3/8) +25(1/4) = 10 (11)

The conditional variance and standard deviation are

Var[X|B'] = E [X?B'] — (E [X|B'])? =10 — (11/4)* = 39/16 (12)
ox|p =/ Var[X|B'] = V39/4 ~ 1.56 (13)

Problem 2.10.1 Solution
For a binomial (n,p) random variable X, the solution in terms of math is

Lvn]
= ) Px(a?) (1)
x=0

In terms of MATLAB, the efficient solution is to generate the vector of perfect squares x =
[0149 16 ...] and then to pass that vector to the binomialpmf.m. In this case, the val-
ues of the binomial PMF are calculated only once. Here is the code:

function g=perfectbinomial(n,p);
i=0:floor(sqrt(n));

x=1i.72;

g=sum(binomialpmf (n,p,x));

For a binomial (100, 0.5) random variable X, the probability X is a perfect square is

>> perfectbinomial (100,0.5)
ans =
0.0811
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Problem 2.10.2 Solution
The random variable X given in Example 2.29 is just a finite random variable. We can generate
random samples using the finiterv function. The code is

function x=faxlength8(m) ;

sx=1:8;

p=[0.15%ones(1,4) 0.1xones(1,4)];
x=finiterv(sx,p,m);

Problem 2.10.3 Solution

First we use faxlength8 from Problem 2.10.2 to generate m samples of the faqx length X. Next
we convert that to m samples of the fax cost Y. Summing these samples and dividing by m, we
obtain the average cost of m samples. Here is the code:

function y=avgfax(m);
x=faxlength8(m) ;
yy=cumsum([10 9 8 7 6]1);
yy=Lyy 50 50 50];
y=sum(yy (x))/m;

Fach time we perform the experiment of executing the function avgfax, we generate m random
samples of X, and m corresponding samples of Y. The sum Y = % Yo, Y is random. For m = 10,
four samples of Y are
>> [avgfax(10) avgfax(10) avgfax(10) avgfax(10)]
ans =
31.9000 31.2000 29.6000 34.1000
>>

For m = 100, the results are arguably more consistent:

>> [avgfax(100) avgfax(100) avgfax(100) avgfax(100)]
ans =

34.5300 33.3000 29.8100  33.6900
>>

Finally, for m = 1000, we obtain results reasonably close to E[Y]:

>> [avgfax(1000) avgfax(1000) avgfax(1000) avgfax(1000)]
ans =

32.1740 31.8920 33.1890 32.8250
>>

In Chapter 7, we will develop techniques to show how Y converges to E[Y] as m — oo.

Problem 2.10.4 Solution
Suppose X, is a Zipf (n,« = 1) random variable and thus has PMF

cn)/z x=1,2,...,n

Px (z) = { 0 otherwise (1)

The problem asks us to find the smallest value of k such that P[X, < k] > 0.75. That is, if the
server caches the k& most popular files, then with P[X,, < k| the request is for one of the k cached
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files. First, we might as well solve this problem for any probability p rather than just p = 0.75.
Thus, in math terms, we are looking for

k =min {K'|P [X, <K] > p}. (2)
What makes the Zipf distribution hard to analyze is that there is no closed form expression for
n 1 -1
c(n) = (Z E) . (3)
z=1

Thus, we use MATLAB to grind through the calculations. The following simple program generates
the Zipf distributions and returns the correct value of k.

function k=zipfcache(n,p);

%Usage: k=zipfcache(n,p);

%for the Zipf (n,alpha=1) distribution, returns the smallest k
%such that the first k items have total probability p
pmf=1./(1:n);

pmf=pmf/sum(pmf); %normalize to sum to 1

cdf=cumsum (pmf) ;

k=1+sum(cdf<=p) ;

The program zipfcache generalizes 0.75 to be the probability p. Although this program is suffi-
cient, the problem asks us to find & for all values of n from 1 to 103!. One way to do this is to call
zipfcache a thousand times to find k for each value of n. A better way is to use the properties of
the Zipf PDF. In particular,

P[Xngk'] :C(n)Zl: c(n) (4)

Thus we wish to find

: . 1 P

k — k/ C(n) > — k/ > 2 .

mln{ |c(k") > min |c(k:’) Z (5)
Note that the definition of k& implies that

ﬁ<%, K=1,... k-1 (6)

Using the notation |A| to denote the number of elements in the set A, we can write

ooy <}

This is the basis for a very short MATLAB program:

function k=zipfcacheall(n,p);

%Usage: k=zipfcacheall(n,p);

Jireturns vector k such that the first
%k(m) items have total probability >= p
%for the Zipf(m,1) distribution.
c=1./cumsum(1./(1:n));
k=1+countless(l./c,p./c);
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Note that zipfcacheall uses a short MATLAB program countless.m that is almost the same as
count.m introduced in Example 2.47. If n=countless(x,y), then n(i) is the number of elements
of x that are strictly less than y(i) while count returns the number of elements less than or equal
to y(1).

In any case, the commands

k=zipfcacheall(1000,0.75);
plot(1:1000,k) ;

is sufficient to produce this figure of k£ as a function of m:

200 T T T T T T T T T

150 8

~ 100

50 [ 1

0
0 100 200 300 400 500 600 700 800 900 1000
n

We see in the figure that the number of files that must be cached grows slowly with the total
number of files n.

Finally, we make one last observation. It is generally desirable for MATLAB to execute opera-
tions in parallel. The program zipfcacheall generally will run faster than n calls to zipfcache.
However, to do its counting all at once, countless generates and n x n array. When n is not too
large, say n < 1000, the resulting array with n? = 1,000,000 elements fits in memory. For much
large values of n, say n = 10° (as was proposed in the original printing of this edition of the text,
countless will cause an “out of memory” error.

Problem 2.10.5 Solution

We use poissonrv.m to generate random samples of a Poisson (o = 5) random variable. To
compare the Poisson PMF against the output of poissonrv, relative frequencies are calculated
using the hist function. The following code plots the relative frequency against the PMF.

function diff=poissontest(alpha,m)
x=poissonrv(alpha,m);

xr=0:ceil (3*alpha);

pxsample=hist (x,xr)/m;
pxsample=pxsample(:);
%pxsample=(countequal (x,xr)/m);
px=poissonpnf (alpha,xr);
plot(xr,pxsample,xr,px);
diff=sum((pxsample-px)."2);

For m = 100, 1000, 10000, here are sample plots comparing the PMF and the relative frequency.
The plots show reasonable agreement for m = 10000 samples.
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Problem 2.10.6 Solution
We can compare the binomial and Poisson PMFs for (n,p) = (100, 0.1) using the following MATLAB

code:

x=0:20;

p=poissonpmf (100,x) ;
b=binomialpmf (100,0.1,x);
plot(x,p,x,b);

For (n,p) = (10, 1), the binomial PMF has no randomness. For (n,p) = (100,0.1), the approxima-
tion is reasonable:

1
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0
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(a) n=10,p=1 (b) n=100,p = 0.1

Finally, for (n,p) = (1000, 0.01), and (n,p) = (10000, 0.001), the approximation is very good:
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Problem 2.10.7 Solution
Following the Random Sample algorithm, we generate a sample value R = rand(1) and then we
find £* such that

Frg (k" —1) < R < Fk (k¥). (1)
From Problem 2.4.4, we know for integers k > 1 that geometric (p) random variable K has CDF
Fr(k) =1— (1 —p)*. Thus,

1-(1-p'<R<1-(1-p". (2)

Subtracting 1 from each side and then multiplying through by —1 (which reverses the inequalities),
we obtain

1-p"'>1-R>(1-p". (3)

Next we take the logarithm of each side. Since logarithms are monotonic functions, we have
(k* —1)In(1 —p) > In(1 — R) > k" In(1 — p). (4)

Since 0 < p < 1, we have that In(1 — p) < 0. Thus dividing through by In(1 — p) reverses the
inequalities, yielding

In(l1-R

In(1 - R) < k. (5)
In(1—p)
Since k* is an integer, it must be the smallest integer greater than or equal to In(1 — R)/In(1 — p).
That is, following the last step of the random sample algorithm,

e [

The MATLAB algorithm that implements this operation is quite simple:

kK —1>

function x=geometricrv(p,m)

%Usage: x=geometricrv(p,m)

% returns m samples of a geometric (p) rv
r=rand(m,1);

x=ceil(log(1l-r)/log(1-p));
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Problem 2.10.8 Solution

For the PC version of MATLAB employed for this test, poissonpmf (n,n) reported Inf for n =
n* = 714. The problem with the poissonpmf function in Example 2.44 is that the cumulative
product that calculated n*/k! can have an overflow. Following the hint, we can write an alternate
poissonpmf function as follows

function pmf=poissonpnmf (alpha,x)
%Poisson (alpha) rv X,
%hout=vector pmf: pmf (i)=P[X=x(i)]
x=x(:);
if (alpha==0)
pmf=1.0%(x==0) ;
else
k=(1:ceil(max(x)))’;
logfacts =cumsum(log(k));
pb=exp([-alpha;

-alpha+ (k*log(alpha))-logfacts]);
okx=(x>=0) . *(x==floor(x));
X=0KX . *X;
pmf=okx.*pb(x+1) ;

end
%pmf (1)=0 for zero-prob x(i)

By summing logarithms, the intermediate terms are much less likely to overflow.
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Problem Solutions — Chapter 3

Problem 3.1.1 Solution
The CDF of X is

0 r<—1
Fx (z) = (x4+1)/2 -1<z<1 (1)
1 rz>1

Each question can be answered by expressing the requested probability in terms of Fx(x).

(a)
PIX>1/2)=1-P[X<1/2)=1-Fx(1/2)=1-3/4=1/4 2)

(b) This is a little trickier than it should be. Being careful, we can write
P[-1/2<X <3/4]=P[-1/2< X <3/4]+P[X =—-1/2] - P[X = 3/4] (3)

Since the CDF of X is a continuous function, the probability that X takes on any specific
value is zero. This implies P[X = 3/4] = 0 and P[X = —1/2] = 0. (If this is not clear at this
point, it will become clear in Section 3.6.) Thus,

P[-1/2< X <3/4] = P|-1/2 < X < 3/4] = Fx (3/4) — Fx (-1/2) = 5/8 (4)

(c)
P[X|<1/2]=P[-1/2< X <1/2] = P[X <1/2] - P[X < —1/2] (5)

Note that P[X <1/2] = Fx(1/2) = 3/4. Since the probability that P[X = —1/2] = 0,
P[X < —1/2] = P[X <1/2]. Hence P[X < —1/2] = Fx(—1/2) = 1/4. This implies

P[X|<1/2]=P[X <1/2] —P[X < —1/2] = 3/4 — 1/4 =1/2 (6)

(d) Since Fx(1) =1, we must have a < 1. For a < 1, we need to satisfy

a+1_

P[X <a]=Fx(a)= 5 0.8 (7)
Thus a = 0.6.
Problem 3.1.2 Solution
The CDF of V was given to be
0 v < —H
Fy(v)=2S clv+5)? -5b<o<T (1)
1 v>7

(a) For V to be a continuous random variable, Fy (v) must be a continuous function. This occurs
if we choose ¢ such that Fy (v) doesn’t have a discontinuity at v = 7. We meet this requirement
if ¢(7+ 5)? = 1. This implies ¢ = 1/144.

7



PV>4=1-P[V<4=1-F (4) =1-81/144 = 63/144 (2)

P[-3<V <0] = Fy (0)— Fy (—3) = 25/144 — 4/144 = 21/144 (3)

(d) Since 0 < Fy(v) < 1 and since Fy (v) is a nondecreasing function, it must be that —5 < a < 7.
In this range,
P[V>a=1-Fy(a)=1-(a+5)%/144 = 2/3 (4)

The unique solution in the range —5 <a < 7isa = 44/3 — 5 =1.928.

Problem 3.1.3 Solution
In this problem, the CDF of W is

0 w < —H
(w+5)/8 S <w< -3
Fy (w) = 1/4 —3<w<3 (1)
1/4+3(w—-3)/8 3<w<b
1 w > b.

Fach question can be answered directly from this CDF.

(a)

P[W <4] = Fy (4) = 1/4 +3/8 = 5/8. (2)

(b)
P[-2<W <2 =Fy(2) - Fy(-2)=1/4—1/4=0. (3)

()
PW>0/=1-P[W<0]=1-Fy(0)=3/4 (4)

(d) By inspection of Fy(w), we observe that P[W <a] = Fy(a) = 1/2 for a in the range
3 < a < 5. In this range,
Fy (a) = 1/4 + 3(a — 3)/8 = 1/2 (5)
This implies a = 11/3.

Problem 3.1.4 Solution

(a) By definition, [nx] is the smallest integer that is greater than or equal to nz. This implies
nx < [nz] < nz+ 1.

(b) By part (a),

— < < 1
n- n n (1)
That is,
P L P (2)
n n
This implies
1
z < lim [nﬂ<hmx+—:x (3)
n—oo N n—o00
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(c) In the same way, |nxz] is the largest integer that is less than or equal to naz. This implies
nr —1 < |nz| < nzx. It follows that

nx—lS nng@ ()
n n n
That is,
1
r— =< [ne] <z (5)
n n
This implies
hma:——::cglimwgm (6)
n—oo n n—oo n
Problem 3.2.1 Solution
cx 0<xr<?2
fx (@) = { 0 otherwise (1)
(a) From the above PDF we can determine the value of ¢ by integrating the PDF and setting it
equal to 1.
2
/ crdr =2c=1 (2)
0

Therefore ¢ = 1/2.
(b) PO< X <1]= [} Ldx=1/4
(¢) P[-1/2< X <1/2] = [* % dx = 1/16

(d) The CDF of X is found by integrating the PDF from 0 to x.

= 0 x <0
Fx (x) :/ fx (@) da' =< 2?/4 0<x<2 (3)
0 1 x> 2

Problem 3.2.2 Solution

From the CDF, we can find the PDF by direct differentiation. The CDF and correponding PDF
are

0 r<—1
1/2 —1<z<1
Fe@=q @rn2 —isest o fe@={ gt =0 W
1 z>1

Problem 3.2.3 Solution
We find the PDF by taking the derivative of Fyy(u) on each piece that Fyy(u) is defined. The CDF
and corresponding PDF of U are

0 U< —H 0 u < —5

(u+5)/8 —H<u< -3 1/8 -5 <u< -3
Fy(u)=<¢ 1/4 —-3<u<3 fuu)=<¢ 0 —3<u<3 (1)

1/443(u—3)/8 3<u<5hb 3/8 3<u<5b

1 u > b. 0 u > 5.
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Problem 3.2.4 Solution
For x < 0, Fx(z) =0. For x > 0,

Fy (z) = /0 " fx () dy (1)

= / ade_a2y2/2 dy (2)

0
___—ad*y?)2 v -1 —a?2?/2 3
| (3)

A complete expression for the CDF of X is
0 r <0
@ ={{_ en 05 0
Problem 3.2.5 Solution

ax’+br 0<z<1
fx (@) = { 0 otherwise 1)

First, we note that @ and b must be chosen such that the above PDF integrates to 1.
1
/ (az® + bx)der =a/3 +b/2 =1 (2)
0
Hence, b = 2 — 2a/3 and our PDF becomes

fx (z) = z(ax + 2 —2a/3) (3)

For the PDF to be non-negative for = € [0, 1], we must have ax + 2 — 2a/3 > 0 for all = € [0, 1].
This requirement can be written as

a(2/3—z) <2 (0<zx<1) (4)

For z = 2/3, the requirement holds for all a. However, the problem is tricky because we must
consider the cases 0 < z < 2/3 and 2/3 < x < 1 separately because of the sign change of the
inequality. When 0 < x < 2/3, we have 2/3 — x > 0 and the requirement is most stringent at
x = 0 where we require 2a/3 < 2 or a < 3. When 2/3 < & < 1, we can write the constraint as
a(x —2/3) > —2. In this case, the constraint is most stringent at = = 1, where we must have
a/3 > —2or a > —6. Thus a complete expression for our requirements are

—6<a<3 b=2-2a/3 (5)

As we see in the following plot, the shape of the PDF fx(x) varies greatly with the value of a.
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Problem 3.3.1 Solution

(14 —1<2<3
Ix (@) = { 0 otherwise

We recognize that X is a uniform random variable from [-1,3].

(a) E[X] =1 and Var[X] = SH1° —4/3,

(b) The new random variable Y is defined as Y = h(X) = X?2. Therefore

and
EhX)=E[X*] =Var[X|+E[X]*=4/3+1=7/3

(c¢) Finally

E[Y]=E[MX)]=E[X*=17/3

3,4
_E(xY_Exe [ gy 901 4
Var[Y] = E [X*] — E [X?] _/_1 -5 =%"3
Problem 3.3.2 Solution
(a) Since the PDF is uniform over [1,9]
149 _(9-1)* 16
EX|="5==5 Var[X]= "=
(b) Define h(X) =1/+/X then
WE[X]) =1/V5
9 ,—1/2
Eh(X)] = / dw = 1/2
1
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P=n? 1

91,—1
Var[Y}:E[YZ]—(E[Y])Qz/l —~ dr—B[X <

Problem 3.3.3 Solution
The CDF of X is

0 z <0
Fx(z)=<} z/2 0<z<2
1 x> 2
(a) To find EF[X], we first find the PDF by differentiating the above CDF.

C(1/2 0<z<2
fx (z) = { 0 otherwise

The expected value is then

E[X]:/O gdle
/—dx—8/3
Var[X] = F[X*] - E[X]°=8/3-1=5/3

Problem 3.3.4 Solution
We can find the expected value of X by direct integration of the given PDF.

_ w2 0<y<2
fr () = { 0 otherwise
The expectation is
242
ElY]= —dy=4/3
0o 2

To find the variance, we first find the second moment
2.3

ey = | Ty =2.

The variance is then Var[Y] = E[Y?] — E[Y]? =2 — (4/3)? = 2/9.

Problem 3.3.5 Solution
The CDF of Y is

0 y<—1
Fy (y)=4q (w+1)/2 -1<y<l1
1 y>1
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(a) We can find the expected value of Y by first differentiating the above CDF to find the PDF

o= {32 kst ®
It follows that .
E[Y]—/_ly/2dy—0. (3)
(b)
1 y2
E[YQ]:/_lgdyzl/S (4)
VarlY] = E[Y?| - E[Y]?=1/3-0=1/3 (5)

Problem 3.3.6 Solution
To evaluate the moments of V', we need the PDF fy/(v), which we find by taking the derivative of
the CDF Fy (v). The CDF and corresponding PDF of V' are

0 v < —d 0 v < —d
Fy(v)={ (v+5)%/144 —5<v<7 fr(w)=<{ (v+5)/72 —5<v<7T (1)
1 v>T 0 v>T

(a) The expected value of V is

oo 7
E[V] :/_ vfy (v) dv = %/_5(1124—511)(11) (2)

1 v3+5v2 L (343 245 125 125)
S T2\3 2 B

s T2
(b) To find the variance, we first find the second moment

7

3+2+3 2

7

E[V? = /_ T2 fv (v) dv = % _5(03 + 50%) dv (4)

_1 U4+5’U3 7
72\ 4 3

= 6719/432 = 15.55 (5)
The variance is Var[V] = E[V?] — (E[V])? = 2831/432 = 6.55.

-5

(c) The third moment of V is

00 7
E[V?] :/ v fy (v) dv = 7—12 75(v4+5v3)dv (6)

1 /05 5ot 7
= — | —+ — = 86.2
™ < 5 + 1 ) 86 (7)

-5
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Problem 3.3.7 Solution

To find the moments, we first find the PDF of U by taking the derivative of Fi7(u). The CDF and

corresponding PDF are

0 U< —H 0 u < =5

(u+5)/8 —5<u< -3 1/8 —5<u< -3
Fy(u)=<{ 1/4 —3<u<3 fu(uy=¢ 0 —-3<u<3

1/443(u—3)/8 3<u<5 3/8 3<u<b

1 u > 5. 0 u > 5.

(a) The expected value of U is

o0 3 53u
EU| = v Uy
[]/_OOUfU /_58 +/38u
-3

3u? b

+
-5 163

uQ

16

=2

(b) The second moment of U is

E[UQ]/_Zung(u)du—/ —d +/ 3

-3
U3 ’LL
+ —

— —49
24| .78 /3

3

The variance of U is Var[U] = E[U?] — (E[U])? = 37/3.

(¢) Note that 2V = e(®2)V | This implies that

/zudu / m2u g, — L 2 _ 2%
In2 In2

The expected value of 2V is then

00 =3 gu 53.9u
E[QU]:/ 2“fU(u)du:/ gdu+/ 38 du
—o0 -5 3

v *3+3'2u5_ 2307
~ 8In2| . 8In2|; 256In2

= 13.001

Problem 3.3.8 Solution
The Pareto (o, 1) random variable has PDF

Ix (z) = { (a/p) (z/pw)~ ") 2> p

0 otherwise

The nth moment is

00 —(a+1) 00 —(a—n+1)
E[X"] = / a2 <§) dx = ,u”/ e <§) dx
w B\ w o\



With the variable substitution y = z/u, we obtain
[e.9]
E [Xn] _ aun/ y—(a—n-i—l) dy
1

We see that E[X™] < oo if and only if « —n + 1 > 1, or, equivalently, n < «. In this case,

n ap™ —(a—n+1)+1 e
EX"] = y
—(a—n+1)+1 =1
_ T e an”
a—n y=1 a—n

Problem 3.4.1 Solution

The reflected power Y has an exponential (A = 1/Py) PDF. From Theorem 3.8, E[Y] = P,.

probability that an aircraft is correctly identified is
oo
1
PlY > Py = / —e YR gy =1
pr o
Fortunately, real radar systems offer better performance.

Problem 3.4.2 Solution
From Appendix A, we observe that an exponential PDF Y with parameter A > 0 has PDF

Xe ™y >0
fry) = { 0 otherwise
In addition, the mean and variance of Y are
1 1
ElY|= X VarlY] = v

(a) Since Var[Y] = 25, we must have A = 1/5.
(b) The expected value of Y is E[Y] =1/A =5.

()

PIY>5)= [ f ) dy= - =7
5

Problem 3.4.3 Solution
From Appendix A, an Erlang random variable X with parameters A > 0 and n has PDF

Nign=le= AT /(n — 1)l 2>0

fX(iU):{ 0

otherwise
In addition, the mean and variance of X are
n n

(a) Since A =1/3 and E[X]| = n/A\ = 15, we must have n = 5.
(b) Substituting the parameters n =5 and A = 1/3 into the given PDF, we obtain

[ (1/3)0xte*/3/24 1 >0
Fx (@) = { 0 otherwise

(c) From above, we know that Var[X] = n/\? = 45.
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Problem 3.4.4 Solution
Since Y is an Erlang random variable with parameters A = 2 and n = 2, we find in Appendix A

that )
_J Ayem y >0
Iy (y) = { 0 otherwise 1)

(a) Appendix A tells us that E[Y] =n/\ = 1.
(b) Appendix A also tells us that Var[Y] =n/A\? = 1/2.
(c) The probability that 1/2 <Y < 3/2 is

3/2 3/2
P2y <3/2= [ K@= [ ey (2)
1/2 1/2
This integral is easily completed using the integration by parts formula [wdv =uv — [vdu
with
u =2y dv = 2e~%

Making these substitutions, we obtain

3/2

P[1/2<Y <3/2] = —2y6_2y|i’g +/ 2e% dy (3)
1/2

=27t — 473 =0.537 (4)

Problem 3.4.5 Solution

(a) The PDF of a continuous uniform (—5,5) random variable is

[ 1/10 —-5<2<5
fx (@) = { 0 otherwise (1)
(b) For z < =5, Fx(x) =0. For z > 5, Fx(x) = 1. For =5 < 2 <5, the CDF is
* r+5
Py (@)= [ fxmar== )
_5 0
The complete expression for the CDF of X is
0 T <=3
Fy(@)={ (z+5)/10 5<z<5 (3)
1 >0
(c) The expected value of X is
5 215
x x
Zdr="| =0 4
/_5 1077 20, )

Another way to obtain this answer is to use Theorem 3.6 which says the expected value of X
is E[X]=(5+-5)/2=0.
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(d) The fifth moment of X is

(e) The expected value of eX is

5 _x T
e e
C dr = &
/51o$ 10

. 10

Problem 3.4.6 Solution

We know that X has a uniform PDF over [a,b) and has mean px = 7 and variance Var[X] = 3.
All that is left to do is determine the values of the constants a and b, to complete the model of the
uniform PDF.

a+b b—a)?
E[X] = ; —7 Var[x] =t 12) ~3 (1)
Since we assume b > a, this implies
a+b=14 b—a=6 (2)
Solving these two equations, we arrive at
a=4 b =10 (3)

And the resulting PDF of X is,

(16 4<2<10
fx (@) = { 0  otherwise (4)
Problem 3.4.7 Solution
Given that "
(1/2)e x>0
fx (@) = { 0 otherwise (1)
(@ 2
P1<X <2 = / (1/2)e™ /2 dax = e7V/? —e7! = 0.2387 (2)
1
(b) The CDF of X may be be expressed as
0 x <0 0 <0
FX(x)_{ fox(l/Q)e_x/QdT x>0 _{ 1—e®? >0 (3)

(c) X is an exponential random variable with parameter a = 1/2. By Theorem 3.8, the expected
value of X is F[X] = 1/a = 2.

(d) By Theorem 3.8, the variance of X is Var[X] = 1/a® = 4.
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Problem 3.4.8 Solution
Given the uniform PDF

J1/b—a) a<u<b
fu () = { 0 otherwise (1)
The mean of U can be found by integrating
b 2 _ 2
b —a b+a
EU] = b—a)du= = 2
0= [ u/o-a)du= 5= =2 ®)
Where we factored (b? —a?) = (b—a)(b+a). The variance of U can also be found by finding E[U?].
b 3_ .3
b> — a?)
E0? = [ wb-aydu=T =)
[U7] /a"/( a) du = 35— (3)
Therefore the variance is
(P —a®)  [(b+a\®  (b—a)?
VarlUl = 35=0) 2 ) T 12 )

Problem 3.4.9 Solution
Let X denote the holding time of a call. The PDF of X is

(1/7)e /T >0

Fx (@) = { 0 otherwise (1)

We will use C'4(X) and Cg(X) to denote the cost of a call under the two plans. From the problem
statement, we note that C'4(X) = 10X so that E[C4(X)] = 10E[X] = 107. On the other hand

Cp(X) =99+ 10(X —20)" (2)

where y* =y if y > 0; otherwise y™ = 0 for y < 0. Thus,

E[Cp(X)] = E[99+ 10(X —20)*] (3)
=99+ 10E [(X —20)7] (4)

=99+ 10F [(X —20)"|X <20] P[X < 20
+10E [(X —20)"|X > 20] P[X > 20] (5)

Given X <20, (X —20)* = 0. Thus E[(X —20)"|X < 20] =0 and
E[Cp(X)] = 99 + 10E[(X — 20)|X > 20] P[X > 20] (6)
Finally, we observe that P[X > 20] = e~20/™ and that
E[(X -20)|X >20] =71 (7)

since given X > 20, X —20 has a PDF identical to X by the memoryless property of the exponential
random variable. Thus,
E[Cp(X)] =99 + 107e20/7 (8)

Some numeric comparisons show that E[Cp(X)] < E[C4(X)] if 7 > 12.34 minutes. That is, the
flat price for the first 20 minutes is a good deal only if your average phone call is sufficiently long.
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Problem 3.4.10 Solution
The integral I; is

© 0
I = / Ae Mdr = —e | =1 (1)

0 0

For n > 1, we have
00 )\n—lxn—l
I, = / AT e Tar (2)
g (m=1)! ~~——~
~—— dv

u

We define u and dv as shown above in order to use the integration by parts formula [udv =
uv — [vdu. Since

)\n—lwn—l B
duzmdﬂf v = —€ Az (3)
we can write
S
I, = uvlgo—/ vdu (4)
0
)\n—lxn—l 3 o0 ooAn—lxn—l B
=, L e =0+ 6)
! 0 !

Hence, I, =1 for all n > 1.

Problem 3.4.11 Solution
For an Erlang (n,\) random variable X, the kth moment is

E [Xk] - /0 oF fx (z) dt (1)
B 00 )\nanrkfl e B (n+ L — 1)! 00 )\n+kxn+k71 Y
_/0 CEE I VI /0 e @)

1

The above marked integral equals 1 since it is the integral of an Erlang PDF with parameters A
and n + k over all possible values. Hence,

B X = e )
This implies that the first and second moments are

n!
EX =5z nx

n+1)! n+1)n
E[XQ]:/\g(n+—)1)!:( o

>3

It follows that the variance of X is n/\2.

Problem 3.4.12 Solution
In this problem, we prove Theorem 3.11 which says that for 2 > 0, the CDF of an Erlang (n, \)
random variable X, satisfies

n—1 ()\x)ke_m’

k=0
We do this in two steps. First, we derive a relationship between Fx, () and F, _,(x). Second, we
use that relationship to prove the theorem by induction.
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(a) By Definition 3.7, the CDF of Erlang (n, A\) random variable X, is
T )\ntn—le—)\t

Fx, (z) = /w fx, () dt :/o NCE dt. (2)

(b) To use integration by parts, we define

tn—l
u = =) dv = \"e M dt (3)
tn—2 1
du = m V= =\ 16 At (4)

Thus, using the integration by parts formula [udv = uv — [ v du, we have

T )\ntn—le—kt )\n—ltn—le—)\t T T )\n—ltn—Qe—)\t
Fy, (@)= 2 ¢ g 2 P €7 AT g
@ =[S TR e )
)\n—lxn—le—)\x
R P T + Fx,_, (%) (6)

(¢) Now we do proof by induction. For n = 1, the Erlang (n, ) random variable X is simply
an exponential random variable. Hence for x > 0, Fx,(z) =1 — e~ Now we suppose the
claim is true for F'x,_,(z) so that

Fr @=1-3 M ™

Using the result of part (a), we can write
()\x)nflef/\w
(n—1)!
n—2 ()\x)kef)\m ()\l‘)nflef)\x

:1_’;0 B (1) )

Fx, (z) = Fx, , (z) —

which proves the claim.

Problem 3.4.13 Solution

For n = 1, we have the fact E[X| = 1/ that is given in the problem statement. Now we assume that
E[X" 1 = (n—1)!/A\""L. To complete the proof, we show that this implies that E[X"] = n!/\".
Specifically, we write

B[X"] = / A (1)
0
Now we use the integration by parts formula f udv = uv — f vdu with v = 2" and dv = \e ™ dz.
This implies du = nz" ! dz and v = —e~** so that
00 o0
E[X"] = —z"e . +/ na" te ™ dg (2)
n [ ’
=0+~ / 2" I\e ™ d (3)
A Jo
= 2p[x" ] (4)

A

90



By our induction hyothesis, E[X" 1] = (n — 1)!/A\"~! which implies
E[X"] = n!/\" (5)

Problem 3.4.14 Solution

(a) Since fx(x) > 0 and = > r over the entire integral, we can write

/Oo:rfx(x) de/ooer(x)d:):—rP[X>r] (1)
(b) We can write the expected value of X in the form
BIX) = [Cafx @) dot [ afy (@) da ©)
Hence, '
TP[X>7"]S/Ooxfx(a:)da::E[X]—/Tfo(a?)da; (3)
Allowing r to approach infinity yiglds i
TILIEOTP[X >r] < E[X] —TILIEO Orfo (x)dr =FE[X|-FE[X]=0 (4)

Since rP[X > r] > 0 for all » > 0, we must have lim,_,, rP[X > r] = 0.

(c) We can use the integration by parts formula [wdv = uv — [ vdu by defining v =1 — Fx(z)
and dv = dx. This yields

[T Fx@lde= st - P @IF + [ oty @) do (5)
0 0
By applying part (a), we now observe that

z[l—Fx (2)]|g” = lim r[1 — Fx (r)] = 0= lim 7P [X > 7] (6)

By part (b), lim, o 7P[X > 7] = 0 and this implies z[1 — Fx(z)]|g” = 0. Thus,

/oo[l—FX(x)]dx:/oofo(a:) d = B [X] (7)
0 0

Problem 3.5.1 Solution

Given that the peak temperature, T', is a Gaussian random variable with mean 85 and standard
deviation 10 we can use the fact that Fr(t) = ®((t—ur)/or) and Table 3.1 on page 123 to evaluate
the following

P[T>100]:1—P[T§100]:1—FT(100):1—<1><%685> (1)

— 1= ®(15) = 1 — 0.933 = 0.066 2)

P[T < 60] = ® <60 _ 85) = ®(—2.5) (3)
—1-®(2.5) =1 .993 = 0.007 (4)

P70 < T < 100] = Fy (100) — Fy (70) (5)
— O(L.5) — B(—1.5) = 20(L.5) — 1 = .866 (6)

91



Problem 3.5.2 Solution
The standard normal Gaussian random variable Z has mean p = 0 and variance 02 = 1. Making
these substitutions in Definition 3.8 yields

f2(2) = —=e 12 (1)

Problem 3.5.3 Solution
X is a Gaussian random variable with zero mean but unknown variance. We do know, however,

that
P[|X]| <10]=0.1 (1)

We can find the variance Var[X] by expanding the above probability in terms of the ®(-) function.
10

P[-10 < X <10] = Fx (10) — Fx (—10) = 2® <—> -1 (2)
ox

This implies ®(10/0x) = 0.55. Using Table 3.1 for the Gaussian CDF, we find that 10/ox = 0.15
or ox = 66.6.

Problem 3.5.4 Solution
Repeating Definition 3.11,

Qz) = \/%/z e gy, (1)
Making the substitution z = u/\/i, we have
1 o0 2 1 z
Q(z2) = —/ e ¥ dr = —erfc (—) 2
B =7 L 2\ V3 ?

Problem 3.5.5 Solution

Moving to Antarctica, we find that the temperature, T is still Gaussian but with variance 225. We
also know that with probability 1/2, T' exceeds 10 degrees. First we would like to find the mean
temperature, and we do so by looking at the second fact.

P[T>10]:1—P[T<1o]:1—q><101_%>:1/2 (1)

By looking at the table we find that if ®(I") = 1/2, then I" = 0. Therefore,

o (10 1_5’”) —1/2 (2)

implies that (10 — pur)/15 = 0 or ur = 10. Now we have a Gaussian 7' with mean 10 and standard
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deviation 15. So we are prepared to answer the following problems.

P[T>32]:1—P[T§32]:1—(1)(321_510> (3)
=1 —®(1.45) = 1 —0.926 = 0.074 (4)
P[T<O]:FT(O):<I’(%> (5)
= ®(—2/3) =1—®(2/3) (6)
=1—®(0.67) =1 —0.749 = 0.251 (7)
P[T>60]=1—P[T <60] =1— Fr(60) (8)
:1—<1><601_510> =1—®(10/3) (9)
=Q(3.33) =4.34-107* (10)

Problem 3.5.6 Solution
In this problem, we use Theorem 3.14 and the tables for the ® and @ functions to answer the
questions. Since E[Ya] = 40(20) = 800 and Var[Ys] = 100(20) = 2000, we can write

Y20 — 800 _ 1000 — 800}

>
V2000 /2000
200

20v/5
The second part is a little trickier. Since E[Ya5] = 1000, we know that the prof will spend around

$1000 in roughly 25 years. However, to be certain with probability 0.99 that the prof spends $1000
will require more than 25 years. In particular, we know that

P [Ya > 1000] = P [ (1)

=P [Z > ] = Q(4.47) =3.91 x 107° (2)

Y, —40n _ 1000 — 40 100 — 4
P[Yn>1000]:P[ S ”] :1—@(;”) = 0.99 (3)
V100n V/100n Vn
Hence, we must find n such that
100 — 4
o L (4)
Jn

Recall that ®(z) = 0.01 for a negative value of x. This is consistent with our earlier observation that
we would need n > 25 corresponding to 100 —4n < 0. Thus, we use the identity ®(z) =1 — ®(—x)

to write 100 — 4 4n — 100
o — )12 =001 (5)
vn NLD
Equivalently, we have
4n —1
o (2 =100) _ g9 (6)
N4
From the table of the ® function, we have that (4n — 100)/y/n = 2.33, or
(n —25)2 = (0.58)*n = 0.3393n. (7)

Solving this quadratic yields n = 28.09. Hence, only after 28 years are we 99 percent sure that the
prof will have spent $1000. Note that a second root of the quadratic yields n = 22.25. This root is
not a valid solution to our problem. Mathematically, it is a solution of our quadratic in which we
choose the negative root of \/n. This would correspond to assuming the standard deviation of Y,
is negative.
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Problem 3.5.7 Solution
We are given that there are 100,000,000 men in the United States and 23,000 of them are at least 7
feet tall, and the heights of U.S men are independent Gaussian random variables with mean 510”.

(a) Let H denote the height in inches of a U.S male. To find ox, we look at the fact that the
probability that P[H > 84] is the number of men who are at least 7 feet tall divided by the
total number of men (the frequency interpretation of probability). Since we measure H in
inches, we have

23,000 70 — 84
PH>84]=—""—"_ =& —— ) =0.0002 1
[H > 84] 100,000,000 ( ox ) 000023 e
Since ®(—z) =1 — &(x) = Q(x),
Q(14/ox)=23-10"1 (2)

From Table 3.2, this implies 14/0x = 3.5 or ox = 4.
(b) The probability that a randomly chosen man is at least 8 feet tall is

PH > 96] = Q (96 - 70) — Q(65) (3)

Unfortunately, Table 3.2 doesn’t include Q(6.5), although it should be apparent that the
probability is very small. In fact, Q(6.5) = 4.0 x 1071,

(c) First we need to find the probability that a man is at least 7°6”.

90 — 70
4

P[H290]:Q< >:Q(5)f~v3-10‘7zﬁ (4)

Although Table 3.2 stops at Q(4.99), if you're curious, the exact value is Q(5) = 2.87-107".

Now we can begin to find the probability that no man is at least 7°6”. This can be modeled
as 100,000,000 repetitions of a Bernoulli trial with parameter 1 — 5. The probability that no

man is at least 7’6" is
(1- mloo,ooo,ooo — 94 %1014 (5)

(d) The expected value of N is just the number of trials multiplied by the probability that a man
is at least 7°6”.

E[N] = 100,000,000 - 3 = 30 (6)

Problem 3.5.8 Solution

This problem is in the wrong section since the erf(-) function is defined later on in Section 3.9 as

erf(z) = % /Ox e du. (1)
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(a) Since Y is Gaussian (0,1/+/2), Y has variance 1/2 and

_ b a2
fy (y) 271'(1/2)6 v N v (2)

For y >0, Fy(y) = [Y_ fy(u)du=1/2+ [/ fy(u) du. Substituting fy (u) yields

Fy (y) = % + % /Oy e du = % + erf(y). (3)

(b) Since Y is Gaussian (0,1/v/2), Z = v/2Y is Gaussian with expected value E[Z] = v2E[Y] =
and variance Var[Z] = 2 Var[Y]| = 1. Thus Z is Gaussian (0,1) and

B(z) = Fy (2) = {fY<z}—P[Y§%]—Fy<%)—%+erf<%) (4)

Problem 3.5.9 Solution
First we note that since W has an N|u, o?] distribution, the integral we wish to evaluate is

(w—p)? /202 dw (1)

I‘/ fw (w dw‘m

(a) Using the substitution z = (w — p) /o, we have dz = dw/o and

- / ) e=12 4y 2)

(b) When we write I? as the product of integrals, we use y to denote the other variable of

integration so that
2 /2 g 1 Ry d 3
v Var V2T ‘ Y 8)

——/ / e~ @y’ )12 da dy (4)
T J—00J—c0

(c) By changing to polar coordinates, x? + y?> = 72 and dx dy = r dr df so that

) 1 2w poo ey
I'=— e rdrdf (5)
1 2m 00 1 2m
- —e*?"Q/?‘ = —/ o =1 (6)
2 0 0 2w 0

Problem 3.5.10 Solution
This problem is mostly calculus and only a little probability. From the problem statement, the
SNR Y is an exponential (1/7) random variable with PDF

(1/m)e /7y >0,

fry) = { 0 otherwise. (1)
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Thus, from the problem statement, the BER is
Po—ElRwl= [ el = [ awm e ay @)

Like most integrals with exponential factors, its a good idea to try integration by parts. Before
doing so, we recall that if X is a Gaussian (0, 1) random variable with CDF Fx(z), then

Q(z) =1—Fx (x). (3)
It follows that Q(x) has derivative
Q)= D — A gy o) - e (@

To solve the integral, we use the integration by parts formula f; udv = uvlz — f: v du, where

1

u=Q(v2y) dv = e/ dy (5)
1 e Y
du = Q'(\/2y =— v=—e Y 6
From integration by parts, it follows that

J— 0 00 [e.e] 1
P. = wv|y —/ vdu = —Q(\/2y)e V" —/ — eI/ gy, 7
- Weme | m- [ (7)

1 & 5
— -0 _ —1/20-y/7 g4

0+ QM — 5oz [y ay ¥

where 4 = /(1 4+ 7). Next, recalling that Q(0) = 1/2 and making the substitution ¢ = y/7, we

obtain
5 _ L 1y [y
P,=-— /L t~ 2t gy
©7 3 2\/;/0 ¢ 9)

From Math Fact B.11, we see that the remaining integral is the I'(z) function evaluated z = 1/2.
Since I'(1/2) = /,

y L N SR D P
Pe—2 2\/;F(1/2>—2[1 ﬁ]_2 [1 1+fy:| (10)
Problem 3.6.1 Solution
(a) Using the given CDF
PX<-1]=Fx(-17)=0 (1)
PX<-1]=Fx(-1)=-1/3+1/3=0 (2)

Where Fx(—17) denotes the limiting value of the CDF found by approaching —1 from the
left. Likewise, Fiy(—17") is interpreted to be the value of the CDF found by approaching
—1 from the right. We notice that these two probabilities are the same and therefore the
probability that X is exactly —1 is zero.
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P[X<0]:FX(O*):1/3 (3)
PIX <0]=Fx(0)=2/3 (4)
Here we see that there is a discrete jump at X = 0. Approached from the left the CDF yields

a value of 1/3 but approached from the right the value is 2/3. This means that there is a
non-zero probability that X = 0, in fact that probability is the difference of the two values.

PIX=0=P[X<0-P[X<0/=2/3-1/3=1/3 (5)
()

P0<X <1]=Fx(1)-Fx (0")=1-2/3=1/3 (6)

P0O<X<1]=Fx(1)-Fx(07)=1-1/3=2/3 (7)

The difference in the last two probabilities above is that the first was concerned with the
probability that X was strictly greater then 0, and the second with the probability that X
was greater than or equal to zero. Since the the second probability is a larger set (it includes
the probability that X = 0) it should always be greater than or equal to the first probability.
The two differ by the probability that X = 0, and this difference is non-zero only when the
random variable exhibits a discrete jump in the CDF.

Problem 3.6.2 Solution
Similar to the previous problem we find

(a)

PX<-1=Fx(-17)=0 P[X<-1=Fx(-1)=1/4 (1)
Here we notice the discontinuity of value 1/4 at z = —1.
(b)
P[X<0=Fx(07)=1/2 P[X<0]=Fx(0)=1/2 (2)

Since there is no discontinuity at z =0, Fx(07) = Fx(0%) = Fx(0).
()

PIX>1=1-P[X<1]=1-Fx(1)=0 (3)
PX>1=1-P[X<1]=1-Fx(17)=1-3/4=1/4 (4)

Again we notice a discontinuity of size 1/4, here occurring at = = 1.

Problem 3.6.3 Solution

(a) By taking the derivative of the CDF Fx(z) given in Problem 3.6.2, we obtain the PDF
d(z+1) S(x—1)
1

414+ == —-1<zx<l1
fx (@) = AT e s 1)
0 otherwise
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(b) The first moment of X is

E[X]:/OO zfx (x) dx (2)
= o/l g+ 2?81+ 24, = —1/4+0+1/4=0. (3)

(c) The second moment of X is
E[X? :/ 22 fx (z) dz (4)
= o?/4| o+ aP)12|l 2P/ =1/4+1/6+1/4=2/3. (5)

Since E[X] =0, Var[X] = E[X?] = 2/3.

Problem 3.6.4 Solution
The PMF of a Bernoulli random variable with mean p is

1—-p =0
Py (z)=< p r=1 (1)
0 otherwise

The corresponding PDF of this discrete random variable is

fx (x) = (1 = p)d(z) +pd(z — 1) (2)

Problem 3.6.5 Solution

The PMF of a geometric random variable with mean 1/p is

N = .

The corresponding PDF is
fx (x) =pé(x —1) +p(l —p)é(x —2) + - @
i pY 1o —j) )

Problem 3.6.6 Solution

(a) Since the conversation time cannot be negative, we know that Fy(w) = 0 for w < 0. The
conversation time W is zero iff either the phone is busy, no one answers, or if the conversation
time X of a completed call is zero. Let A be the event that the call is answered. Note that
the event A¢ implies W = 0. For w > 0,

Fy (w) = P[A] + P [A] Fyya (w) = (1/2) + (1/2) Fx (w) (1)
Thus the complete CDF of W is

0 w<0
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(b) By taking the derivative of Fyy(w), the PDF of W is

v (w) = { (()1/2)5(w) +(1/2)fx (w) (3)

otherwise

Next, we keep in mind that since X must be nonnegative, fx(x) =0 for x < 0. Hence,
fw (w) = (1/2)6(w) + (1/2) fx (w) (4)

(c) From the PDF fy(w), calculating the moments is straightforward.

EW)= [ whu ) du=1/2) [ wfx (w) du=E[x]2 (5)
The second moment is
B = [~ wtw ) du=(1/2) [t (w) do = B[x?] 2 ©
The variance of W is
Var[W] = E [W?] — (E[W])? = E [X?] /2 — (E[X]/2)? (7)
— (1/2) Var[X] + (E [X])2/4 (5)

Problem 3.6.7 Solution
The professor is on time 80 percent of the time and when he is late his arrival time is uniformly
distributed between 0 and 300 seconds. The PDF of T, is

[ 085(t—0)+22 0<t<300
Jr(t) = { 0 otherwise (1)

The CDF can be found be integrating

0 t<—1
Pr(t)=1{ 08+ %2 0<¢<300 (2)
1 t > 300

Problem 3.6.8 Solution
Let G denote the event that the throw is good, that is, no foul occurs. The CDF of D obeys

Fp(y) = P[D <y|G] P[G] + P[D < y|G°] P[G"] (1)

Given the event G,
P[D<y|G]=P[X <y—60] =1—e W10 (> 60) (2)
Of course, for y < 60, P[D < y|G] = 0. From the problem statement, if the throw is a foul, then

D = 0. This implies
P[D < y|GT = u(y) (3)
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where u(-) denotes the unit step function. Since P[G] = 0.7, we can write

Fp (y) = P[G] P[D < y|G]+ PG| P[D < y|G“] (4)
[ 0.3u(y) y < 60 5
- { 0.3 4 0.7(1 — e~ W=60)/10y 4 > 60 (5)

Another way to write this CDF is
Fp (y) = 0.3u(y) + 0.7u(y — 60)(1 — e~ W=60)/10) (6)

However, when we take the derivative, either expression for the CDF will yield the PDF. However,
taking the derivative of the first expression perhaps may be simpler:

[ 0.36(y) y < 60
fo ) = { 0.07e~(W=60/10 4 > 60 @)

Taking the derivative of the second expression for the CDF is a little tricky because of the product
of the exponential and the step function. However, applying the usual rule for the differentation of
a product does give the correct answer:

fo (y) = 0.36(y) + 0.76(y — 60)(1 — e~ W=69/19) 4 0.07u(y — 60)e¥—60)/10 @®
= 0.36(y) + 0.07u(y — 60)e~(¥—60)/10 o)

The middle term §(y — 60)(1 — e~®=69/10) dropped out because at y = 60, e~¥=60/10 = 1,

Problem 3.6.9 Solution
The professor is on time and lectures the full 80 minutes with probability 0.7. In terms of math,

P [T =80] =0.7. (1)

Likewise when the professor is more than 5 minutes late, the students leave and a 0 minute lecture
is observed. Since he is late 30% of the time and given that he is late, his arrival is uniformly
distributed between 0 and 10 minutes, the probability that there is no lecture is

P[T =0] = (0.3)(0.5) = 0.15 (2)

The only other possible lecture durations are uniformly distributed between 75 and 80 minutes,
because the students will not wait longer then 5 minutes, and that probability must add to a total
of 1 — 0.7 —0.15 = 0.15. So the PDF of T' can be written as

0.156(t) t=0

0.03 75 <7 < 80
fr(t) = 0.76(t —80) ¢ =80 (3)
0 otherwise

Problem 3.7.1 Solution
Since 0 < X <1, Y = X? satisfies 0 <Y < 1. We can conclude that Fy(y) = 0 for y < 0 and that
Fy(y)=1fory>1. For 0 <y <1,

Fy(y)=P[X*<y| =P[X < /Y] (1)
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Since fx(z) =1 for 0 < a <1, we see that for 0 <y < 1,

VY
PIX<yil= [ di= i 2)
Hence, the CDF of Y is
0 y<0
Fy(y)=q vv 0<y<l1 (3)
1 y>1

By taking the derivative of the CDF, we obtain the PDF

ﬁwm:{l“%@)0§y<l ()

0 otherwise

Problem 3.7.2 Solution

Since Y = v/ X, the fact that X is nonegative and that we asume the squre root is always positive
implies Fy (y) = 0 for y < 0. In addition, for y > 0, we can find the CDF of Y by writing

Fy (y) = P[Y <y] = P|[VX <y| = P[X 7] = Fx (") (1)
For x > 0, Fx(z) = 1 — e~ . Thus,

1— e y >0
F = =
v () { 0 otherwise

By taking the derivative with respect to y, it follows that the PDF of Y is

2)\y6_’\92 y>0

) = { 0 otherwise ®)

In comparing this result to the Rayleigh PDF given in Appendix A, we observe that Y is a Rayleigh
(a) random variable with a = v/2\.

Problem 3.7.3 Solution
Since X is non-negative, W = X?2 is also non-negative. Hence for w < 0, fy(w) = 0. For w > 0,

Fy (w) = P[W <w]=P[X? < w] (1)
= P[X <ul (2)
—1—e V¥ (3)

Taking the derivative with respect to w yields fy(w) = Ae *V*¥/(2,/w). The complete expression

for the PDF is
e~ AW

fW(w)—{ O w >0

(4)

0 otherwise
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Problem 3.7.4 Solution
From Problem 3.6.1, random variable X has CDF

(a)

(b)

()

0 < —1

x/3+1/3 —1<z<0 (1)
x/3+2/3 0<z<l1

1 1<z

Fx (z) =

We can find the CDF of Y, Fy(y) by noting that Y can only take on two possible values, 0
and 100. And the probability that Y takes on these two values depends on the probability
that X < 0 and X > 0, respectively. Therefore

0 y <0
Fy(y)=P[Y <y|=¢ P[X <0] 0<y<100 (2)
1 y > 100

The probabilities concerned with X can be found from the given CDF Fx(z). This is the
general strategy for solving problems of this type: to express the CDF of Y in terms of the
CDF of X. Since P[X < 0] = Fx(07) =1/3, the CDF of Y is

0 y <0
Fy (y)=P[Y <yl=¢ 1/3 0<y<100 (3)
1 y > 100

The CDF Fy(y) has jumps of 1/3 at y = 0 and 2/3 at y = 100. The corresponding PDF of
Y is

fr (y) = 6(y)/3 +20(y — 100)/3 (4)
The expected value of Y is
E[Y]:/ ufy (y) dy =0- 5 +100- = = 6.6 (5)

Problem 3.7.5 Solution
Before solving for the PDF, it is helpful to have a sketch of the function X = —In(1 — U).

(a)

From the sketch, we observe that X will be nonnegative. Hence Fx(x) = 0 for z < 0. Since
U has a uniform distribution on [0, 1], for 0 < u <1, P[U < u| = u. We use this fact to find
the CDF of X. For x > 0,

Fx(z)=P[-In(1-U)<a]=P[1-U>e"|=P[U<1-¢e7"] (1)
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Forz>0,0<1—-—e"7<1 and so
Fx(z)=Fy(l—-e®)=1-¢" (2)

The complete CDF can be written as

0 z <0
(b) By taking the derivative, the PDF is
e x>0
Ix (@) = { 0 otherwise (4)

Thus, X has an exponential PDF. In fact, since most computer languages provide uniform
[0, 1] random numbers, the procedure outlined in this problem provides a way to generate
exponential random variables from uniform random variables.

(c) Since X is an exponential random variable with parameter a = 1, E[X] = 1.

Problem 3.7.6 Solution
We wish to find a transformation that takes a uniformly distributed random variable on [0,1] to
the following PDF for Y.

3y 0<y<1

Iy (y) = { 0 otherwise (1)

We begin by realizing that in this case the CDF of Y must be

0 y<0
Fy(y)=1 9y 0<y<l1 (2)
1  otherwise

Therefore, for 0 <y <1,
PlY <yl=Plg(X)<y] =y’ (3)

Thus, using ¢(X) = X3, we see that for 0 < y < 1,
Plo(X) <yl =P [x <y = P[X <] = (4)
which is the desired answer.

Problem 3.7.7 Solution
Since the microphone voltage V is uniformly distributed between -1 and 1 volts, V has PDF and
CDF

0 v< —1
1/2 -1<v<1
= - - = —1 < <
fv (v) { 0 otherwise Fy (v) gv +1)/2 " 1>_1 vl 1)

The voltage is processed by a limiter whose output magnitude is given by below

0.5 otherwise

< 0.
- { M Moo
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P[L=05]=P[[V|>05]=P[V >05]+P[V < —0.5] (3)

=1-— Fy (0.5) + Fy (—0.5) (4)
=1-15/240.5/2=1/2 (5)
(b) For 0 <1<0.5,
FL()=PIVI<l = Pl-l<v<i] = Fy () - Fy (1) (6)
=1/20+1)—-1/2(-1l+1) =1 (7)
So the CDF of L is
0 I<O0

Fr()=<1 0<1<05 (8)

1 1>05

(c) By taking the derivative of F(), the PDF of L is

[ 14(0.5)6(l—0.5) 0<1<0.5
fr(h) = { 0 otherwise (9)
The expected value of L is
00 0.5 0.5
E[L] = / Ufr, (1) dl = / ldl + 0.5/ 1(0.5)6(1 — 0.5)dl = 0.375 (10)
—00 0 0

Problem 3.7.8 Solution
Let X denote the position of the pointer and Y denote the area within the arc defined by the
stopping position of the pointer.

(a) If the disc has radius r, then the area of the disc is 772, Since the circumference of the disc
is 1 and X is measured around the circumference, Y = 7r?X. For example, when X = 1, the
shaded area is the whole disc and Y = 7rr2. Similarly, if X = 1/2, then Y = 772 /2 is half the
area of the disc. Since the disc has circumference 1, » = 1/(27) and

X

Y =mr?X = — 1
o g (1)
(b) The CDF of Y can be expressed as
X
Ry () = PIY <] =P |3 <4 = PIX < 4m] = Fx (4my) )
Therefore the CDF is
0 y <0
Fy(y) =9 4my 0<y< g (3)
1 y>q

(c) By taking the derivative of the CDF, the PDF of Y is

Cf4Am 0<y<
fy (y) = { 0 otherwise

(d) The expected value of Y is E[Y] = fol/(47r) Ay dy = 1/(8).
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Problem 3.7.9 Solution
The uniform (0,2) random variable U has PDF and CDF

0 u<0
1/2 0<u<? :
— - - ’ e <
5o ={ G, P =g w2 0u<2 )

The uniform random variable U is subjected to the following clipper.

w=o)={} [ @

To find the CDF of the output of the clipper, W, we remember that W = U for 0 < U < 1
while W =1 for 1 < U < 2. First, this implies W is nonnegative, i.e., Fyy(w) = 0 for w < 0.
Furthermore, for 0 < w <1,

Fy (w)=P[W <w|=P[U <w]=Fy (w) =w/2 (3)

Lastly, we observe that it is always true that W < 1. This implies Fyy(w) = 1 for w > 1. Therefore
the CDF of W is

0 w <0
Fy(w)=¢ w/2 0<w<1 (4)
1 w > 1

From the jump in the CDF at w = 1, we see that P[W = 1] = 1/2. The corresponding PDF can
be found by taking the derivative and using the delta function to model the discontinuity.

B Fiaa g

The expected value of W is

EW] = /Oo w o (w) dw = /0 wl1/2 4+ (1/2)5(w — 1)] duw (6)

—00

—1/4+1/2 = 3/4. (7)

Problem 3.7.10 Solution

Given the following function of random variable X,

YZQ(X):{ 1_010 ?;8 (1)

we follow the same procedure as in Problem 3.7.4. We attempt to express the CDF of Y in terms
of the CDF of X. We know that Y is always less than —10. We also know that —10 <Y < 10
when X > 0, and finally, that ¥ = 10 when X < 0. Therefore

y < —10
X >0=1—-Fx(0) —-10<y<10 (2)
y > 10

Fy (y)=P[Y <y|=

HFUO
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Problem 3.7.11 Solution

The PDF of U is /
1/2 -1 <u<l1
Ju (u) = { 0 otherwise (1)

Since W > 0, we see that Fyy(w) = 0 for w < 0. Next, we observe that the rectifier output W is a
mixed random variable since

0
P[WzO]:P[U<O]:/ fo (u) du =12 )
-1
The above facts imply that
Fyw (0)=P[W <0]=P[W=0]=1/2 (3)
Next, we note that for 0 < w < 1,

P (w) = PIU <l = [ fo () du=(w+1)/2 (4)

Finally, U < 1 implies W < 1, which implies Fyy(w) = 1 for w > 1. Hence, the complete expression
for the CDF is

0 w <0
Fyw(w)=4 (w+1)/2 0<w<1 (5)
1 w > 1

By taking the derivative of the CDF, we find the PDF of W; however, we must keep in mind that
the discontinuity in the CDF at w = 0 yields a corresponding impulse in the PDF.

ot ={ 02 02w 0
From the PDF, we can calculate the expected value
E[W}:/Olw(é(w)+1)/2dw:O+/01(w/2)dw:1/4 (7)
Perhaps an easier way to find the expected value is to use Theorem 2.10. In this case,
Bw1= [ ot ) du= [ w172 du=1/1 ®)

As we expect, both approaches give the same answer.

Problem 3.7.12 Solution
Theorem 3.19 states that for a constant a > 0, ¥ = aX has CDF and PDF

Fy (y) = Fx (y/a) fr () = - fx (y/a) (1
(a) If X is uniform (b,c), then Y = aX has PDF

1 p< < 1 <y<
Frt) = shx e = { T PRVAEe e e s

0 otherwise 0 otherwise

Thus Y has the PDF of a uniform (ab, ac) random variable.
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(b) Using Theorem 3.19, the PDF of Y = aX is
%e_A(y/a) y/a 2 0

)= Lrx /o) = { &

otherwise
_{ Wae ey >0 "
0 otherwise

Hence Y is an exponential (A/a) exponential random variable.

(c¢) Using Theorem 3.19, the PDF of Y = a X is

1 A (y/a)"~te=Ay/a) Ja >0
—— a) = a(n—1)! yra =
Fr ) an (y/a) { 0 otherwise

{ Oa)ry ey

(n—1)!
0 otherwise,

which is an Erlang (n,\) PDF.
(d) If X is a Gaussian (u, o) random variable, then Y = aX has PDF

]. 2 2
— — —((y/a)—p)? /20
= a) = e 7
fr (v) = fx (y/a) a3 (7)
_ 1 e—(—ap)?/2(a*0?) (8)
2malo?

Thus Y is a Gaussian random variable with expected value E[Y] = au and Var[Y] = a?02.

That is, Y is a Gaussian (ap, ao) random variable.

Problem 3.7.13 Solution
If X has a uniform distribution from 0 to 1 then the PDF and corresponding CDF of X are

0 <0
1 0<z<1 B
fx () = { 0 otherwise Fx(@)=q 2z 0sz<l (1)
1 =>1
For b —a > 0, we can find the CDF of the function Y =a+ (b —a)X
Fy (y) = PY <y|=Pla+(b—a)X <y (2)
y—a
=P |X<
R Q
y—a y—a
X (b - a> b—a )
Therefore the CDF of YV is
0 y<a
Fy(y)=4 1= a<y<b 5)
1 y>b
By differentiating with respect to y we arrive at the PDF
_f1/(b-a) a<ax<b
fr(y) = { 0 otherwise (6)

which we recognize as the PDF of a uniform (a,b) random variable.
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Problem 3.7.14 Solution

Since X = F~Y(U), it is desirable that the function F~!(u) exist for all 0 < u < 1. However, for the
continuous uniform random variable U, P[U = 0] = P[U = 1] = 0. Thus, it is a zero probability
event that F~1(U) will be evaluated at U = 0 or U = 1. Asa result, it doesn’t matter whether
F~Y(u) exists at u =0 or u = 1.

Problem 3.7.15 Solution
The relationship between X and Y is shown in the following figure:

o B N W

(a) Note that Y =1/2 if and only if 0 < X < 1. Thus,

1 1
P[Y:1/2]:P[O§X§1]:/O fx (@) dx:/o (2/2)dz = 1/4 (1)

(b) Since Y > 1/2, we can conclude that Fy-(y) =0 for y < 1/2. Also, Fy(1/2) = P[Y =1/2] =
1/4. Similarly, for 1/2 <y <1,

Fy(y)=Pl0<X <1 =Py =1/2]=1/4 (2)

Next, for 1 <y < 2, y
Fy (y) = P[X <y) = /0 fx (2) do = ?/4 3)

Lastly, since Y <2, Fy(y) = 1 for y > 2. The complete expression of the CDF is

0 y<1/2
)14 12<y<a
1 y > 2

Problem 3.7.16 Solution
We can prove the assertion by considering the cases where a > 0 and a < 0, respectively. For the
case where a > 0 we have

—b b
FY(y):P[YSy]:P[XSyT]:Fx<ya ) (1)
Therefore by taking the derivative we find that
1 Y — b
fY(y) an( a ) a > ()
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Similarly for the case when a < 0 we have

—-b —b
Fy(y):P[Y<y]:P[X>ya }zl—FX<ya ) (3)
And by taking the derivative, we find that for negative a,
1 y—2>b
_ - 4
fy (y) an( - > a<0 (4)

A valid expression for both positive and negative a is

Fr (5) = = fx <y_b> (5)

|al a
Therefore the assertion is proved.

Problem 3.7.17 Solution

Understanding this claim may be harder than completing the proof. Since 0 < F'(z) < 1, we know
that 0 < U < 1. This implies Fyy(u) = 0 for u < 0 and Fy(u) =1 for u > 1. Moreover, since F'(z)
is an increasing function, we can write for 0 < u <1,

Fy(u)=P[F(X)<u]=P[X <F Yu)] = Fx (F"(u)) (1)

Since Fx(x) = F(x), we have for 0 <u <1,

Fy (u) = F(F'(u)) = u (2)
Hence the complete CDF of U is
0 u<0
Fy(uy=< u 0<u<1 (3)
1 u>1

That is, U is a uniform [0, 1] random variable.

Problem 3.7.18 Solution

(a) Given Fx(z) is a continuous function, there exists z¢ such that Fx(x¢) = wu. For each
value of u, the corresponding x( is unique. To see this, suppose there were also x; such
that Fx(x1) = u. Without loss of generality, we can assume z1 > x( since otherwise we
could exchange the points z¢ and z;. Since Fx(xg) = Fx(x1) = u, the fact that Fx(x)
is nondecreasing implies Fx(z) = wu for all © € [z, 1], i.e., Fx(x) is flat over the interval
[x0, 1], which contradicts the assumption that Fx(z) has no flat intervals. Thus, for any
u € (0,1), there is a unique zy such that Fx(xz) = u. Moreiver, the same x( is the minimum
of all 2’ such that Fx(z') > u. The uniqueness of xg such that Fx(z)xg = u permits us to
define F(u) = 2o = Fx'(u).

(b) In this part, we are given that Fx(z) has a jump discontinuity at xo. That is, there exists
uy = Fx(zg) and uf = Fx(z§) with uy < ug. Consider any u in the interval [ug,ug].
Since Fx(z¢) = Fx(z§) and Fx(z) is nondecreasing,

Fy (z) > Fx (z9) = ug, T > x0. (1)
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Moreover,
Fx (z) < Fx (z5) = ug, x < Tg. (2)

Thus for any u satisfying u, < u < u('f, Fx(z) < u for x < z¢p and Fx(z) > u for z > xy.
Thus, F(u) = min{z|Fx(z) > u} = xg.

(c) We note that the first two parts of this problem were just designed to show the properties of
F(u). First, we observe that

P[ng]:P{F(U)Sa:}:P[min{x’\FX(az')zU}gx]. (3)

To prove the claim, we define, for any z, the events
A: min{a/|Fx (¢/) > U} <, (4)
B: U<Fx(x). (5)

Note that P[A] = P[X < z]. In addition, P[B] = P[U < Fx(z)] = Fx(x) since P[U < u] = u
for any w € [0, 1].
We will show that the events A and B are the same. This fact implies

P[Xg:c}:P[A]:P[B]:P[Ung(x)]:FX(x). (6)

All that remains is to show A and B are the same. As always, we need to show that A C B
and that B C A.

e To show A C B, suppose A is true and min{z/|Fx(2') > U} < x. This implies there
exists g < x such that Fx(xg) > U. Since xg < z, it follows from Fx(x) being
nondecreasing that F'x(zg) < Fx(z). We can thus conclude that

U < Fx (z9) < Fx (). (7)

That is, event B is true.

e To show B C A, we suppose event B is true so that U < Fx(z). We define the set
L={a|Fx (2') > U}. (8)
We note z € L. It follows that the minimum element min{z’|z’ € L} < z. That is,
min {z/|Fy (2') > U} <z, (9)
which is simply event A.

Problem 3.8.1 Solution
The PDF of X is

fx(a:)z{ 1/10 -5<z<5

0 otherwise
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(a) The event B has probability

3
P[B]:P[—SngS]:/B%dzzg 2)

From Definition 3.15, the conditional PDF of X given B is

fx|B<x>={ng<”f>/P[B} € B :{1/6 2 < 3 N

otherwise 0 otherwise

(b) Given B, we see that X has a uniform PDF over [a,b] with a« = —3 and b = 3. From
Theorem 3.6, the conditional expected value of X is E[X|B] = (a+b)/2 =0.

(c) From Theorem 3.6, the conditional variance of X is Var[X|B] = (b — a)?/12 = 3.

Problem 3.8.2 Solution
From Definition 3.6, the PDF of Y is

_ [ /ey >0
fr () = { 0 otherwise (1)
(a) The event A has probability
2 2
PlA] =Py <2] = / (1/5)e VP dy = e V3| =1 - e 2)
0
From Definition 3.15, the conditional PDF of Y given A is
_ [ v()/P[A] ze€A
Frialy) = { 0 otherwise (3)
(1/5)e7¥/5/(1 —e72/%) 0<y<?2
= - (4)
0 otherwise
(b) The conditional expected value of Y given A is
00 1/5 2 B
ByiA = [ utvaw) dy= L [yeoay )
— 0 1—e /5 0
Using the integration by parts formula [udv = uwv — [vdu with u = y and dv = e v/5 dy
yields
_ 1/5 —y/5 2 2 —y/5
_ 1/5 —-2/5 —y/5 2
_.—2/5
_ 5 —Te (8)
1—e2/5
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Problem 3.8.3 Solution
The condition right side of the circle is R = [0,1/2]. Using the PDF in Example 3.5, we have

1/2 1/2
PR = lﬁ@@:/ 3% dy = 1/8 (1)
0 0

Therefore, the conditional PDF of Y given event R is

Cf24y? 0<y<1/2
Frir(y) = { 0 otherwise (2)
The conditional expected value and mean square value are
00 1/2
E[Y|R] = / yfyir (y) dy = /0 2453 dy = 3/8 meter (3)
00 1/2
E[Y?*R] = / v frvir (y) dy = /0 24y* dy = 3/20 m* (4)

The conditional variance is

3 /3\?
Var[Y|R] = E [Y*R] — (E[Y|R])* = 50 <8> = 3/320 m? (5)
The conditional standard deviation is oy = /Var[Y[R] = 0.0968 meters.

Problem 3.8.4 Solution
From Definition 3.8, the PDF of W is

fW (U)) — \/;2_77-611;2/32 (1)

(a) Since W has expected value p = 0, fy(w) is symmetric about w = 0. Hence P[C] =
P[W > 0] = 1/2. From Definition 3.15, the conditional PDF of W given C' is

e () = fw(w)/P[C] weC [ 2e%*/32/32r w>0 @)
wic 10 otherwise | 0 otherwise
(b) The conditional expected value of W given C' is
o0 2 & 2
EWC:/ w w) dw = / we™"" /32 du 3
wic)= [~ whwe w) du=—— | )

Making the substitution v = w?/32, we obtain

32 > 32
EW|C] = Vdv = 4
[ | ] V321 Jo ‘ v V321 ( )

(¢) The conditional second moment of W' is

E [W?C] :/

—00

o0

w%Wc@wdw=2Amwﬂw0wdw (5)
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We observe that w? iy (w) is an even function. Hence
E [W2|C’] = 2/ w? fyr (w) dw
0

:/00 w2fW(w) dw:E[Wz} =02 =16

—00

Lastly, the conditional variance of W given C' is

Var[W|C] = E [W?|C] — (E[W|C])* = 16 — 32/ = 5.81
Problem 3.8.5 Solution

(a) We first find the conditional PDF of T. The PDF of T is

100e~ 100t ¢ >
Jr(t) = { o

0 otherwise

The conditioning event has probability

oo
PIT>002)= | fr(t) di= —e M, =

From Definition 3.15, the conditional PDF of T is

frl) 4> 0.02 { 100e—100(t=0.02) 4 > () 02

+) = ¢ PIT>0.02]
fT‘T>O'02( ) { 0 otherwise

The conditional expected value of T is

[e.9]

ET|T >0.02] = / t(100)€—100(t—0.02) dt
0.02

The substitution 7 =t — 0.02 yields

ET|T >0.02] = / (7 +0.02)(100)e 107 47
0

- /OO(T +0.02) fr () dr = E[T 4 0.02] = 0.03
0

(b) The conditional second moment of 7" is

oo
E[T%T > 0.02] = / £2(100)e~100(=002) gy
0.02
The substitution 7 =t — 0.02 yields

E [T?T > 0.02] / 7+ 0.02)*(100)e 17 dr

(74 0.02)%fr (1) dr

0 otherwise



Now we can calculate the conditional variance.

Var[T|T > 0.02] = E [T?|T > 0.02] — (E[T|T > 0.02])? (11)

= E [(T +0.02)*] — (BT +0.02])* (12)

= Var|[T + 0.02] (13)

= Var[T] = 0.01 (14)

Problem 3.8.6 Solution
(a) In Problem 3.6.8, we found that the PDF of D is
0.35(y) y < 60
fow) = { 0.07e~W=60/10 4 > 60 )

First, we observe that D > 0 if the throw is good so that P[D > 0] = 0.7. A second way to
find this probability is

PD>0= [ foly) dy=07 (2)

0+

From Definition 3.15, we can write

Ip(y) >0 1/10 —(y—60)/10 > 60
fpip>0 (y) ={ PD>0] Y :{ (1/10)e y > 3)

0 otherwise 0 otherwise

(b) If instead we learn that D < 70, we can calculate the conditional PDF by first calculating

70

P[D <70] = ; fp(y) dy (4)
60 70
= / 0.30(y) dy + / 0.07¢~W=60)/10 g,/ (5)
0 60
70
— 0.3+ —0.7e*<y*60>/10‘60 —1-0.7¢" (6)
The conditional PDF is
fo(y) <70
foip<ro (y) = PIP<TO) v="7 (7)
0 otherwise
o216 (y) 0 <y <60
= U _~(-60)/10 60 <y <70 (8)
0 otherwise

Problem 3.8.7 Solution

(a) Given that a person is healthy, X is a Gaussian (u = 90,0 = 20) random variable. Thus,
1 ef(zfu)2/20'2 _ 1 67(1790)2/800 (1)
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(b) Given the event H, we use the conditional PDF fx p(z) to calculate the required probabilities

P[TT|H] = P[X > 140|H] = P [X — 90 > 50| H] (2)
=P [X;OQO > 2.5|H} =1 — ®(2.5) = 0.006 (3)
Similarly,
P[T™|H] = P[X < 110|H] = P[X — 90 < 20|H] (4)
— [X2—090 < 1|H] = ®(1) = 0.841 (5)

(c) Using Bayes Theorem, we have

P[T™|H|P[H] _ P(T~|H] P [H] (©)
P[T] P[T-|D]P[D] + P[T-|H]| P[H]

P[H|T"] =

In the denominator, we need to calculate

P[T™|D] = P[X <110|D] = P [X — 160 < —50|D] (7)
_p X;iowo < 195D (8)
= ®(—1.25) =1 — ®(1.25) = 0.106 (9)
Thus,
I P[T~|H|P[H|
PH|T™] = P[T-|D|P[D])+ P[T-|H] P [H] (10)
0.841(0.9)

= = 0.986 11
0.106(0.1) + 0.841(0.9) (11)

(d) Since T—, T, and T are mutually exclusive and collectively exhaustive,
P[T°H] =1-P[T"|H] - P[T"|H] =1—0.841 — 0.006 = 0.153 (12)

We say that a test is a failure if the result is 79. Thus, given the event H, each test has
conditional failure probability of ¢ = 0.153, or success probability p = 1 — ¢ = 0.847. Given
H, the number of trials N until a success is a geometric (p) random variable with PMF

(1_p)n—1p n:1727"'7

PN‘H (n) = { 0 otherwise. (13)

Problem 3.8.8 Solution
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(a) The event B; that Y = A/2 4+ iA occurs if and only if iA < X < (i + 1)A. In particular,
since X has the uniform (—r/2,7/2) PDF

f1r —r/2<2x<7r/2,
Ix (@) = { 0  otherwise, (1)
we observe that
P[Bi]:/ —dr = — (2)
iA r r

In addition, the conditional PDF of X given B; is

f (:E)— fx(l’)/P[B] r € B; B 1/A iA§$<(i+1)A (3)
X|B: 10 otherwise | 0 otherwise

It follows that given B;, Z = X —Y = X — A/2 — A, which is a uniform (—A/2,A/2)
random variable. That is,

1A —A/2<z<A)2
Tz (2) = { 0 otherwise (4)
(b) We observe that fZ| B, (%) is the same for every i. Thus, we can write
ZP i) f218, (2) = fz1B, (2 ZP = fz1B, (2) (5)

Thus, Z is a uniform (—A/2;A/2) random variable. From the definition of a uniform (a,b)
random variable, Z has mean and variance

(A2 (=A/2)? A

EZ] =0, Var[Z] = B =13 (6)

Problem 3.8.9 Solution
For this problem, almost any non-uniform random variable X will yield a non-uniform random
variable Z. For example, suppose X has the “triangular” PDF

[ 8x/r 0<x<r/)2
fx (@) = { 0 otherwise (1)
In this case, the event B; that Y = iA + A/2 occurs if and only if iA < X < (i + 1)A. Thus
(i+1)A AGA - A/9
P[Bi]:/ 82y = BAUATA/2) )
iA T T
It follows that the conditional PDF of X given B; is
Ix(@) B; s A<z < (i+1)A
()= PB] TEP _ ) KGATATD) S 3
Ixis, (@) { 0 otherwise { 0 otherwise )
Given event B;, Y =iA + A/2,so that Z =X —Y = X —¢A — A/2. This implies
ZHEERZ _A/2< 2 < A)2
Faip, (2) = fxip, (= +i0 + Af2) = § SIS —B2E <8 (@
0 otherwise

We observe that the PDF of Z depends on which event B; occurs. Moreover, fzp,(2) is non-uniform
for all B,.
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Problem 3.9.1 Solution
Taking the derivative of the CDF Fy (y) in Quiz 3.1, we obtain

[ 1/4 0<y<H4
Iy (y) = { 0 otherwise 1)

We see that Y is a uniform (0,4) random variable. By Theorem 3.20, if X is a uniform (0,1)
random variable, then Y = 4X is a uniform (0,4) random variable. Using rand as MATLAB’s
uniform (0, 1) random variable, the program quiz31rv is essentially a one line program:

function y=quiz31irv(m)

%Usage y=quiz31irv(m)

%Returns the vector y holding m
%samples of the uniform (0,4) random
Y%variable Y of Quiz 3.1
y=4*rand(m,1);

Problem 3.9.2 Solution

The modem receiver voltage is genrated by taking a +5 voltage representing data, and adding to
it a Gaussian (0,2) noise variable. Although siuations in which two random variables are added
together are not analyzed until Chapter 4, generating samples of the receiver voltage is easy in
MATLAB. Here is the code:

function x=modemrv(m);

%Usage: x=modemrv (m)

%generates m samples of X, the modem
%receiver voltage in Exampe 3.32.
%X=+-5 + N where N is Gaussian (0,2)
sb=[-5; 5]; pb=[0.5; 0.5];
b=finiterv(sb,pb,m);
noise=gaussrv(0,2,m);

x=b+noise;

The commands
x=modemrv(10000); hist(x,100);

generate 10,000 sample of the modem receiver voltage and plots the relative frequencies using 100
bins. Here is an example plot:

300 T T T T T

> 250
200
150
100

Relative Frequenc

al
o

0
-15

As expected, the result is qualitatively similar (“hills” around X = —5 and X = 5) to the sketch
in Figure 3.3.
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Problem 3.9.3 Solution

A~

The code for Q(z) is the MATLAB function

function p=qapprox(z);

%approximation to the Gaussian

% (0,1) complementary CDF Q(z)

t=1./(1.0+(0.231641888.%z(:)));

a=[0.127414796; -0.142248368; 0.7107068705;
-0.7265760135; 0.5307027145] ;

p=([t t.72 t.73 t.74 t."5]l*a).*xexp(-(2(:)."2)/2);

This code generates two plots of the relative error e(z) as a function of z:

z=0:0.02:6;
q=1.0-phi(z(:));
ghat=qapprox(z) ;
e=(q-ghat) ./q;
plot(z,e); figure;
semilogy(z,abs(e));

Here are the output figures of qtest.m:

-3

x 10 )
1 10
0 -4
10
1
o -6
© -2 10
- 10°
4 -10
0 2 4 6 10
z 0 2 4 6

The left side plot graphs e(z) versus z. It appears that the e(z) = 0 for z < 3. In fact, e(z) is
nonzero over that range, but the relative error is so small that it isn’t visible in comparison to
e(6) ~ —3.5 x 1073. To see the error for small z, the right hand graph plots |e(z)| versus z in log
scale where we observe very small relative errors on the order of 1077,

Problem 3.9.4 Solution

By Theorem 3.9, if X is an exponential (A) random variable, then K = [X] is a geometric (p)
random variable with p = 1 — e~. Thus, given p, we can write A = —In(1 — p) and [X] is a
geometric (p) random variable. Here is the MATLAB function that implements this technique:

function k=georv(p,m);
lambda= -log(1-p);
k=ceil (exponentialrv(lambda,m));

To compare this technique with that use in geometricrv.m, we first examine the code for exponentialrv.m:

function x=exponentialrv(lambda,m)
x=-(1/lambda) *log(1-rand(m,1));
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To analyze how m = 1 random sample is generated, let R = rand(1,1). In terms of mathematics,
exponentialrv(lambda,1) generates the random variable

In(1 — R)

X = -2 (1)

For A = —In(1 — p), we have that

K= 1x1= |y 2

This is precisely the same function implemented by geometricrv.m. In short, the two methods for
generating geometric (p) random samples are one in the same.

Problem 3.9.5 Solution

Given 0 < uw < 1, we need to find the “inverse” function that finds the value of w satisfying
u = Fy(w). The problem is that for v = 1/4, any w in the interval [—3, 3] satisfies Fyy(w) = 1/4.
However, in terms of generating samples of random variable W, this doesn’t matter. For a uniform
(0,1) random variable U, P[U = 1/4] = 0. Thus we can choose any w € [—3,3]. In particular, we
define the inverse CDF as

- [ 8u-—5 0<u<1/4
w—le(“)—{(gqu?)/?, 1/4<u<1 (1)

Note that because 0 < Fy(w) < 1, the inverse Fy,!(u) is defined only for 0 < u < 1. Careful
inspection will show that v = (w + 5)/8 for —5 < w < —3 and that v = 1/4 + 3(w — 3)/8 for
—3 < w < 5. Thus, for a uniform (0, 1) random variable U, the function W = FVT,I(U) produces a
random variable with CDF Fy(w). To implement this solution in MATLAB, we define

function w=iwcdf (u);
w=((u>=0) .*(u <= 0.25) .*(8%u-5))+...
((u > 0.25) .x(u<=1) .*((8*%u+7)/3));

so that the MATLAB code W=icdfrv(@iwcdf,m) generates m samples of random variable W.

Problem 3.9.6 Solution

(a) To test the exponential random variables, the following code

function exponentialtest(lambda,n)
delta=0.01;
x=exponentialrv(lambda,n);
xr=(0:delta: (5.0/lambda))’;
fxsample=(histc(x,xr)/(n*delta));
fx=exponentialpdf (lambda,xr) ;
plot(xr,fx,xr,fxsample);

generates n samples of an exponential A random variable and plots the relative frequency
n;/(nA) against the corresponding exponential PDF. Note that the histc function generates
a histogram using xr to define the edges of the bins. Two representative plots for n = 1,000
and n = 100,000 samples appear in the following figure:
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15

exponentialtest(1,1000)

15

0.5

0
0 1 2

3 4 5

exponentialtest(1,100000)

For n = 1,000, the jaggedness of the relative frequency occurs because § is sufficiently small
that the number of sample of X in each bin A < X < (i+1)A is fairly small. For n = 100,000,
the greater smoothness of the curve demonstrates how the relative frequency is becoming a
better approximation to the actual PDF.

(b) Similar results hold for Gaussian random variables. The following code generates the same
comparison between the Gaussian PDF and the relative frequency of n samples.

function gausstest(mu,sigma2,n)
delta=0.01;

x=gaussrv(mu,sigma2,n);

xr=(0:delta: (mu+(3*sqrt(sigma2))))’;
fxsample=(histc(x,xr)/(nxdelta));
fx=gausspdf (mu,sigma2,xr) ;
plot(xr,fx,xr,fxsample);

Here are two typical plots produced by gaussiantest.m:

0.8

0.6

0.4

0.2

gausstest(3,1,1000)

Problem 3.9.7 Solution

First we need to build a uniform (—r/2,r/2) b-bit quantizer. The function uquantize does this.

g,

l‘ |
MLl
2

0.5

0.4

0.3

0.2

0.1

6 0 2

function y=uquantize(r,b,x)
%uniform (-r/2,r/2) b bit quantizer
n=2"b;

delta=r/n;

x=min(x, (r-delta/2)/2);

x=max (x,-(r-delta/2)/2);
y=(delta/2)+delta*xfloor(x/delta);

120

4 6

gausstest(3,1,100000)



Note that if |z| > /2, then x is truncated so that the quantizer output has maximum amplitude.
Next, we generate Gaussian samples, quantize them and record the errors:

function stdev=quantizegauss(r,b,m)
x=gaussrv(0,1,m);

x=x ((x<=r/2)&(x>=-1/2));
y=uquantize(r,b,x);

Z=X-Y;

hist(z,100);

stdev=sqrt (sum(z."2)/length(z));

For a Gaussian random variable X, P[|X| > r/2] > 0 for any value of r. When we generate enough
Gaussian samples, we will always see some quantization errors due to the finite (—r/2,7/2) range.
To focus our attention on the effect of b bit quantization, quantizegauss.m eliminates Gaussian
samples outside the range (—r/2,7/2). Here are outputs of quantizegauss for b = 1,2, 3 bits.

15000 15000 15000
10000 10000 10000
5000 5000 5000
0 0 0
-2 0 2 -1 0 1 -0.5 0 0.5

It is obvious that for b = 1 bit quantization, the error is decidely not uniform. However, it appears
that the error is uniform for b = 2 and b = 3. You can verify that uniform errors is a reasonable
model for larger values of b.

Problem 3.9.8 Solution
To solve this problem, we want to use Theorem 3.22. One complication is that in the theorem,
U denotes the uniform random variable while X is the derived random variable. In this problem,
we are using U for the random variable we want to derive. As a result, we will use Theorem 3.22
with the roles of X and U reversed. Given U with CDF Fy(u) = F(u), we need to find the inverse
functon F~!(z) = F};'(z) so that for a uniform (0, 1) random variable X, U = F~1(X).

Recall that random variable U defined in Problem 3.3.7 has CDF

1 0 U< =5
330‘5 / (u+5)/8 —-5<u< -3
t Fy(u)=1< 1/4 -3<u<3 (1)
0_5 . : 1/4+3(u—-3)/8 3<u<5b
1 u > 5.

u
At z = 1/4, there are multiple values of u such that Fyy(u) = 1/4. However, except for z = 1/4,

the inverse Fy; (z) is well defined over 0 < z < 1. At 2 = 1/4, we can arbitrarily define a value for
F;71(1/4) because when we produce sample values of F};'(X), the event X = 1/4 has probability
zero. To generate the inverse CDF, given a value of z, 0 < x < 1, we ave to find the value of u
such that z = Fyy(u). From the CDF we see that

IN

T

IA
=

== o
A
8
AN
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These conditions can be inverted to express u as a function of x.
_ 8xr —5 0<xz<1/4
_ 1 _ ST >
u=F (x)_{(&r—l—?)/i% d<z<1 (5)

In particular, when X is a uniform (0, 1) random variable, U = F~1(X) will generate samples of
the rndom variable U. A MATLAB program to implement this solution is now straightforward:

function u=urv(m)

%#Usage: u=urv(m)

%Generates m samples of the random
J%variable U defined in Problem 3.3.7
x=rand(m,1);

u=(x<=1/4) .*x(8%x-5) ;

u=u+(x>1/4) .*(8%x+7)/3;

To see that this generates the correct output, we can generate a histogram of a million sample
values of U using the commands

u=urv (1000000); hist(u,100);

The output is shown in the following graph, alongside the corresponding PDF of U.

X 10
4
3 0 u < —H
g, 1/8 —5<u< -3
S fuuy=<¢ 0 =3<u<3 (6)
1 3/8 3<u<5b
0 0 u > 5.
-5 0 5

u

Note that the scaling constant 10* on the histogram plot comes from the fact that the histogram
was generated using 10° sample points and 100 bins. The width of each bin is A = 10/100 = 0.1.
Consider a bin of idth A centered at ug. A sample value of U would fall in that bin with probability
fu(ug)A. Given that we generate m = 10% samples, we would expect about m f7(ug) A = 10° fi (ug)
samples in each bin. For —5 < ug < —3, we would expect to see about 1.25 x 10* samples in each
bin. For 3 < ug < 5, we would expect to see about 3.75 x 10* samples in each bin. As can be seen,
these conclusions are consistent with the histogam data.

Finally, we comment that if you generate histograms for a range of values of m, the number of
samples, you will see that the histograms will become more and more similar to a scaled version of
the PDF. This gives the (false) impression that any bin centered on up has a number of samples
increasingly close to m fy(ug)A. Because the histpgram is always the same height, what is actually
happening is that the vertical axis is effectively scaled by 1/m and the height of a histogram bar is
proportional to the fraction of m samples that land in that bin. We will see in Chapter 7 that the
fraction of samples in a bin does converge to the probability of a sample being in that bin as the
number of samples m goes to infinity.

Problem 3.9.9 Solution
From Quiz 3.6, random variable X has CDF The CDF of X is

1

Sx 05 0 < —1,

- Fx(z)=} (z+1)/4 -1<uz<]1, (1)
0 1 x> 1.
-2 0 2
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Following the procedure outlined in Problem 3.7.18, we define for 0 < u < 1,
F(u) = min {z|Fx (z) > u}. (2)

We observe that if 0 < u < 1/4, then we can choose xz so that Fix(z) = . In this case, (z+1)/4 = u,
or equivalently, + = 4u — 1. For 1/4 < u < 1, the minimum x that satisfies Fx(z) > w is x = 1.

These facts imply
~ [ 4u—-1 0<u<1/4

It follows that if U is a uniform (0, 1) random variable, then F(U) has the same CDF as X. This
is trivial to implement in MATLAB.

function x=quiz36rv(m)

%Usage x=quiz36rv(m)

%Returns the vector x holding m samples
%of the random variable X of Quiz 3.6
u=rand(m,1);

x=((4*u-1) .*(u< 0.25))+(1.0%(u>=0.25));
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Problem Solutions — Chapter 4

Problem 4.1.1 Solution

(a) The probability P[X < 2,Y < 3] can be found be evaluating the joint CDF Fy y(x,y) at

x =2 and y = 3. This yields

P[X <2,Y <3]=Fxy(2,3)=(1-e?)(1—e)

(b) To find the marginal CDF of X, Fx(z), we simply evaluate the joint CDF at y = occ.

l1—e™® x>0

Fx (x) = Fxy (#,00) = { 0 otherwise

(¢) Likewise for the marginal CDF of Y, we evaluate the joint CDF at X = oo.

1—e¥ y>0
Fy (y) = Fxy (o0,y) = { 0 otherwise

Problem 4.1.2 Solution

(a) Because the probability that any random variable is less than —oo is zero, we have

Fxy (z,—00) =P[X <z,Y < —o0] < P[Y < —c0] =0

(b) The probability that any random variable is less than infinity is always one.

Fxy (z,00) =P[X <2,Y <oo] =P[X < z|] = Fx ()

(c) Although P[Y < oo] =1, P[X < —o0| = 0. Therefore the following is true.

Fxy (—00,00) = P[X < —00,Y < 00] < P[X < —00] =0

(d) Part (d) follows the same logic as that of part (a).

Fxy (~00,y) = P[X < —00,Y <y < P[X < ~oc] =0

(e) Analogous to Part (b), we find that

Fxy (00,y) =P[X <o00,Y <y]=P[Y <y]=Fy (y)
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Problem 4.1.3 Solution
We wish to find Plz; < X <] or Ply1 <Y <ya]. We define events A = {y; <Y < ys} and
B ={y1 <Y < ys} so that

P[AUB] = P[A]+ P[B] - P|AB] (1)

Keep in mind that the intersection of events A and B are all the outcomes such that both A and
B occur, specifically, AB = {z; < X < x9,y1 <Y < ys}. It follows that

P[AUB]:P[JA§X§x2]+P[y1§Y§y2]

—Plz; <X <ao,y1 <Y <yp]. (2)
By Theorem 4.5,
Plry < X <z9,51 <Y <y
= Fxy (z2,92) — Fxy (2,51) — Fxy (21,92) + Fx,y (z1,91) - (3)
Expressed in terms of the marginal and joint CDF's,
P[AUB] = Fx (x2) — Fx (x1) + Fy (y2) — Fy (y1) (4)
— Fxy (v2,92) + Fxy (22, 91) + Fxy (z1,92) — Fx,y (z1,91) (5)

Problem 4.1.4 Solution

Its easy to show that the properties of Theorem 4.1 are satisfied. However, those properties are
necessary but not sufficient to show F(z,y) is a CDF. To convince ourselves that F(z,y) is a valid
CDF, we show that for all z; < x9 and y1 < yo,

Plry < X1 <z9,y1 <Y <] >0 (1)
In this case, for 1 < x9 and y; < y9, Theorem 4.5 yields
Plry < X <zo,11 <Y <o) = F(x2,92) — F(21,92) — F(w2,y1) + F(z1,71) (2)
= Fx (2) Fy (y2) — Fx (z1) Fy (y2) (3)
— Fx (z2) Fy (y1) + Fx (@1) Fy (y1) (4)
= [Fx (22) — Fx (z1)][Fy (y2) — Fy (y1)] (5)
>0 (6)

Hence, Fx(z)Fy (y) is a valid joint CDF.
Problem 4.1.5 Solution

In this problem, we prove Theorem 4.5 which states

Pl < X <x9,y1 <Y <] = Fxy (v2,92) — Fxy (®2,91) (1)
— Fxy (v1,92) + Fxy (z1,91) (2)
(a) The events A, B, and C are
Y y y
Y. » ¥
’ ! ’ (3)
X, > X X, x; > X X, X, > X
A B C
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(b) In terms of the joint CDF Fx y(x,y), we can write

P[A] = Fxy (z1,y2) — Fxy (z1,%1)
P[B] = Fxy (z2,951) — Fx,y (z1,91)
P[AUBUC| = Fxy (w2,92) — Fxy (z1,91)

(c) Since A, B, and C are mutually exclusive,

P[AUBUC] = P[A] + P[B] + P[C]
However, since we want to express

P[C]=Plo1 < X < 2,41 <Y < o]

in terms of the joint CDF Fx y(z,y), we write

P[C]=P[AUBUC] - P|A] — P|B]

= Fxy (v2,92) — Fxy (z1,92) — Fxy (x2,51) + Fxy (x1,51)

which completes the proof of the theorem.

Problem 4.1.6 Solution
The given function is

1—e @ty 24 >0
FX,Y(xay):{O Y=

otherwise
First, we find the CDF Fx(x) and Fy (y).
1 >0
Fx (z) = Fxy (z,00) = { 0 otherwise
1 y>0
Fy (y) = Fx)y (00,y) = { 0 otherwise

Hence, for any z > 0 or y > 0,
PIX>z]=0 PlY >y]=0

For x > 0 and y > 0, this implies

P{X >z} U{Y >y} <P[X>z]+P[Y >y]=0

However,

PUX >z} U{Y >y}|=1-P[X<a,Y <yl=1-(1—

e~ (@) = (@)

(6)

Thus, we have the contradiction that e=(@t%) < 0 for all z,y > 0. We can conclude that the given

function is not a valid CDF.
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Problem 4.2.1 Solution

In this problem, it is helpful to label points with nonzero probability on the X, Y plane:

Yy PX7Y($7y)

4
3 .30 .60 12¢
2

z=1,24y=1,3 z=1,24

I

9}

—
—

—_

+

w
S~— <
+

[\

(14+3)+4(1+3)] =28
Thus ¢ = 1/28.

(b) The event {Y < X} has probability

10 +2(1)+4(1+3 18
<P[Y'<.X' E E }5(y x y () (;8 ( ) = §§
r=1,2,4y<z

(c) The event {Y > X} has probability

1(3) +2(3) +4(0) 9
PY>X]= > > Pxy(zy) = ®) 58) ():%
r=1,24y>x

(d) There are two ways to solve this part. The direct way is to calculate

1(1) +2(0) 1

PlY = X P = —

[ Z Z Xy (%,9) 28 28
r=1,2,4 y=x

The indirect way is to use the previous results and the observation that

PlY=X]=1-P[Y < X]-P[Y > X] = (1 —18/28 — 9/28) = 1/28

Z Pxy (z,3) = MB)+@)B)+#HE) 21 %

Ny W 28 28

Problem 4.2.2 Solution
On the X, Y plane, the joint PMF is
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PX,Y (x7 y)
o 1 ¢ o3¢
e2c eZc T
1 2
.3c o o

(a) To find ¢, we sum the PMF over all possible values of X and Y. We choose ¢ so the sum

equals one.
ZZPXy(:z,y): Z Z clr +y| = 6¢c+ 2c+ 6c = 14c (1)
Tz oy r=-2,0,2 y=-1,0,1
Thus ¢ = 1/14.
(b)
PlY < X] = Pxy (0,—-1) + Pxy (2,—-1) + Pxy (2,0) + Pxy (2,1) (2)
=c+c+2c+3c=Tc=1/2 (3)
(c)
P [Y > X] = PX,Y (—2, —1) + PX,Y (—2,0) + PX,Y (—2, 1) + PX,Y (0, 1) (4)
=3c+2c+c+ec=Tc=1/2 (5)

(d) From the sketch of Px y(z,y) given above, P[X =Y]| = 0.

(e)
P [X < 1] = PX,Y (—2, —1) + PX,Y (—2, 0) + PX,Y (—2, 1)
+ Pxy (0,—1) + Px,y (0,1) (6)
=8c= 8/14. (7)

Problem 4.2.3 Solution
Let r (reject) and a (accept) denote the result of each test. There are four possible outcomes:

rr,ra,ar,aa. The sample tree is
p T err p
p T <
1 a era p(l—p)
P r ear p(l—p)
I-p> g <
1 a (1-p)?

eaa
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Now we construct a table that maps the sample outcomes to values of X and Y.

outcome ‘ P[] ‘ X ‘ Y
rr p? 111
ra p(l—p)| 11]0 (1)
ar p(l—p)| 0|1
aa 1-p?]0]0

p r=1y=1
p(l—p) z=0,y=1
Pyy(z,y)=q p(l—p) z=1y=0 (2)
(1-p? 2=0y=0
0 otherwise

Problem 4.2.4 Solution
The sample space is the set S = {hh, ht,th,tt} and each sample point has probability 1/4. Each
sample outcome specifies the values of X and Y as given in the following table

outcome ’ X Y

hh |0 1
ht 1 0 (1)
th 11
tt 2 0

The joint PMF can represented by the table

Pxy (z,y) |ly=0 y=1
x=0 0 1/4
r=1 | 1/4 1/4 (2)
x =2 1/4 0

Problem 4.2.5 Solution
As the problem statement says, reasonable arguments can be made for the labels being X and Y or
x and y. As we see in the arguments below, the lowercase choice of the text is somewhat arbitrary.

o Lowercase axis labels: For the lowercase labels, we observe that we are depicting the masses
associated with the joint PMF Px y(x,y) whose arguments are x and y. Since the PMF
function is defined in terms of x and y, the axis labels should be x and y.

e Uppercase azis labels: On the other hand, we are depicting the possible outcomes (labeled with
their respective probabilities) of the pair of random variables X and Y. The corresponding
axis labels should be X and Y just as in Figure 4.2. The fact that we have labeled the
possible outcomes by their probabilities is irrelevant. Further, since the expression for the
PMF Pxy(x,y) given in the figure could just as well have been written Px y (-,-), it is clear
that the lowercase = and y are not what matter.
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Problem 4.2.6 Solution
As the problem statement indicates, Y = y < n if and only if

A: the first y tests are acceptable, and
B: test y + 1 is a rejection.

Thus P[Y =y|] = P[AB]. Note that Y < X since the number of acceptable tests before the first
failure cannot exceed the number of acceptable circuits. Moreover, given the occurrence of AB, the
event X = x < n occurs if and only if there are x — y acceptable circuits in the remaining n —y — 1
tests. Since events A, B and C depend on disjoint sets of tests, they are independent events. Thus,
for0<y<z<n,

Pxy (z,y) = P[X =2,Y =y| = P[ABC] (1)
= P[A|P[B]|P[C] (2)
— o aen (U e
P[A] - P[B] ]
_(n—y—1\ , e
(" ran (@

The case y = = n occurs when all n tests are acceptable and thus Py y(n,n) = p™.

Problem 4.2.7 Solution

The joint PMF of X and K is Pk x(k,z) = P[K = k, X = z], which is the probability that K =k
and X = z. This means that both events must be satisfied. The approach we use is similar to that
used in finding the Pascal PMF in Example 2.15. Since X can take on only the two values 0 and
1, let’s consider each in turn. When X = 0 that means that a rejection occurred on the last test
and that the other k — 1 rejections must have occurred in the previous n — 1 tests. Thus,

~1
P x (k,0) = <Z B 1) (1=p) N1 —p) k=10 (1)

When X =1 the last test was acceptable and therefore we know that the K = k < mn —1 tails must
have occurred in the previous n — 1 tests. In this case,

n—1 1
PK,X(k,l)=< I )(1—p)kpn 1=k, E=0,...,n—1 (2)

We can combine these cases into a single complete expression for the joint PMF.

G =pfp* 2=0k=1,2....n
Pk x (k,x) = (”;1)(1 —p)kp"F x=1,k=0,1,....,.n—1 (3)

0 otherwise

Problem 4.2.8 Solution

Each circuit test produces an acceptable circuit with probability p. Let K denote the number of
rejected circuits that occur in n tests and X is the number of acceptable circuits before the first re-
ject. The joint PMF, Pk x (k,x) = P[K = k, X = z] can be found by realizing that { K =k, X =z}
occurs if and only if the following events occur:
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A The first x tests must be acceptable.
B Test x+1 must be a rejection since otherwise we would have z+1 acceptable at the beginnning.
C The remaining n — x — 1 tests must contain k£ — 1 rejections.

Since the events A, B and C are independent, the joint PMF for x + k <r, x>0 and k > 0 is

n—x—1 1 g1 (ke
Pr x (k,x) = p* (1—p)< L )(1—p)’“ Lpn—z—1-(k-1) (1)
P[A]  P[B] P

After simplifying, a complete expression for the joint PMF is

n—x—1\, n—k k
1-p)f z+k<n,xz>0,k>0
P )R- <nz>0k> 5
o (k) { 0 otherwise 2)
Problem 4.3.1 Solution
On the X,Y plane, the joint PMF Pxy (z,y) is
)
4 PX,Y(:Ev y)
sl ¥ % W
2
1 ¢« % (3
0 x
0 1 2 3 4
By choosing ¢ = 1/28, the PMF sums to one.
(a) The marginal PMFs of X and Y are
4/28 zx=1
B ) 8/28 ax=2
y=1,3 .
0 otherwise
7/28 y=1
Py (y) = Z Pxy (z,y) =14 21/28 y=3 (2)
z=1,2,4 0 otherwise
(b) The expected values of X and Y are
E[X]= Y aPx(z)=(4/28)+2(8/28) + 4(16/28) = 3 (3)
x=1,2,4
E[Y]= Y yPy(y) =7/28+3(21/28) = 5/2 (4)
y=1,3
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(¢) The second moments are

E[X? = zPx (z) = 1%2(4/28) + 2%(8/28) + 4%(16/28) = 73/7
x=1,2,4
E[Y?] =

yPy (y) = 1%(7/28) 4+ 3%(21/28) = 7
y=1,3
The variances are

Var[X] = E [X?] — (E[X]))> =10/7  Var[Y]=E[Y?] — (E[Y])* = 3/4

The standard deviations are ox = /10/7 and oy = /3/4.

Problem 4.3.2 Solution
On the X, Y plane, the joint PMF is

Yy
PX,Y (337 y)
o 1 ¢ .3(:
e2c e2c T

The PMF sums to one when ¢ = 1/14.
(a) The marginal PMFs of X and Y are

6/14 z=-2,2

Px(z)= Y Pxy(zmy)=1{ 2/14 z=0
y=—1,0,1 0 otherwise
5/14 y=—1,1

Py(y)= Y, Pxy(zy =1 4/14 y=0

2=—2,0,2 0 otherwise

(b) The expected values of X and Y are

E[X]= ) aPx(x)=-2(6/14) +2(6/14) =0
r=-—2,0,2

E[Y]= > yPy(y)=—1(5/14) +1(5/14) = 0
y=-—1,0,1

(c) Since X and Y both have zero mean, the variances are

VarlX] = E [X?] = > 2?Px (z) = (-2)°(6/14) + 2°(6/14) = 24/7
r=-—2,0,2

VarlY] = E[Y?] = Y o*Py (y) = (-1)*(5/14) + 1%(5/14) = 5/7
y=—1,0,1

The standard deviations are ox = 1/24/7 and oy = /5/7.
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Problem 4.3.3 Solution
We recognize that the given joint PMF is written as the product of two marginal PMFs Py (n) and
Pk (k) where

100 100"67100

Py (n) = PN,K (n, k) = n!
> Lo

n=0,1,...
otherwise

(1)

o0 100y, k 100—k
_ _ ) —p) k=0,1,...,100
Pic (k) T;)PN’K (n, k) { 0 otherwise (2)
Problem 4.3.4 Solution
The joint PMF of N, K is
1—p)"p/m kE=1,2,...,n
PN’K(TL,]{J): n:1,2... (1)
0 otherwise
For n > 1, the marginal PMF of N is
Pu(m) =3 Pusc (n, k) = S (1=p)"'p/n = (1 —p)"'p (2)
k=1 k=1

The marginal PMF of K is found by summing Py i (n, k) over all possible N. Note that if K =k,
then N > k. Thus,

Pe(t)=3" (1-p)"'p 3
n=k

Unfortunately, this sum cannot be simplified.

Problem 4.3.5 Solution
For n =0,1,..., the marginal PMF of N is

n

Z 100ne—100 _ 100716—100

P = P k) = = 1
v zk: W) = 2 ) ] )
For £k =0,1,..., the marginal PMF of K is
0 100ne—100 1 0 100n+1e—100
Pr (k) = _— = _— 2
i (k) nz; (n+1)! 100nZ (n+1)! @)
1 o

= P, 1
100; N (n+1) (3)
= P[N > k] /100 (4)

Problem 4.4.1 Solution
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(a) The joint PDF of X and Y is
Y

! Y+X=1

. c 1‘+y§17l"y20
Fxx(@,y) = { 0 otherwise (1)
X
1
To find the constant ¢ we integrate over the region shown. This gives
1 1—x 1
cr c
cdydr =cr— —| =-=1 2
Ja o= 2)
Therefore ¢ = 2.
(b) To find the P[X < Y] we look to integrate over the area indicated by the graph
Y
1 X<Y 1/2 fl-z
X=Y PIX<Y]= / / dy dx (3)
0 T
1/2
= / (2 —4x) dx (4)
X 0
) —1/2 (5)

(c) The probability P[X 4+ Y < 1/2] can be seen in the figure. Here we can set up the following

integrals
r Y+Xx=1
1 1/2 p1/2-
P[X—l—YSl/?]:/ / 2dydx (6)
0 0
1/2
_ / (1 - 22) da (7)
0
=1/2-1/4=1/4 (8)
Problem 4.4.2 Solution
Given the joint PDF
2
_Joexy® 0<x,y<1
Fxy(@y) = { 0 otherwise (1)

(a) To find the constant c integrate fx y (z,y) over the all possible values of X and Y to get

1 1
1:/ / cxy’ dx dy = ¢/6 (2)
0o Jo
Therefore ¢ = 6.
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(b) The probability P[X > Y] is the integral of the joint PDF fx y (x,y) over the indicated shaded

region.
Y
A
1 1 prx
P[X >Y] :/ / 6xy* dy dx (3)
0o Jo
1
= / 2zt dx (4)
0
=2/5 (5)
1 Similarly, to find P[Y < X?| we can integrate over the region
shown in the figure.
y=x"’
1 x2
:/ / 6xy? dy dz (6)
o Jo
> X =1/4 (7)

(c) Here we can choose to either integrate fx y (z,y) over the lighter shaded region, which would
require the evaluation of two integrals, or we can perform one integral over the darker region

by recognizing
min(X,Y) < %

i/ minxy > %
1 Pmin(X,Y) <1/2]=1- P[min(X,Y) > 1/2]
—1—/ / 6xy? dx dy
1/2J1/2
1
:1_/ 9y dy 1
, X 172 4 32
1

(8)
(9)

(10)

(d) The probability Plmax(X,Y) < 3/4] can be found be integrating over the shaded region

shown below.
Y

A 3
7 | max(XY) <% Pmax(X,Y) <3/4] = P[X <3/4,Y < 3/4]

>/ ' /% 62y dx dy
(e

= (3/4)° = 0.237

Problem 4.4.3 Solution
The joint PDF of X and Y is

Ge—(2z+3y) 4 >0,y >0,
fxy(z,y) = { 0 otherwise.
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(a) The probability that X > Y is:

Y
A [ee] x
X>v P[X>Y]= / / 6e~22H3Y) dy da (2)
o Jo
= /0 2e 2 (_efgy‘zz@ dx (3)
> X = / [2e72* — 2e "] dx = 3/5 (4)
0
The P[X +Y < 1] is found by integrating over the region where X +Y <1
1 1—x
PX+Y <1 = / / 6e~ (22 H3Y) dy do (5)
iy 0 Jo
1
xHr<d :/ 2e 2% {—e“gy‘yié_m} dx (6)
0 v=
1
:/ 2e %" [1 - 6_3(1_@} dx (7)
> X 0
1 = —e 2 _ 263373‘(1) (8)
=142 3—-3¢?2 (9)

(b) The event min(X,Y) > 1 is the same as the event {X > 1,Y > 1}. Thus,

o0 oo
Plmin(X,Y) > 1] = / / 66~ o) gy gy = ¢~ (2+9) (10
1N
(c) The event max(X,Y) <1 is the same as the event {X < 1,Y < 1} so that

Pmax(X,Y) <1] = /01 /01 6223 dy dy = (1 — e 2)(1 — e73) (11)

Problem 4.4.4 Solution

The only difference between this problem and Example 4.5 is that in this problem we must integrate
the joint PDF over the regions to find the probabilities. Just as in Example 4.5, there are five cases.
We will use variable u and v as dummy variables for x and y.

e r<Qory<0

In this case, the region of integration doesn’t overlap the
region of nonzero probability and

Fxy (z,y) = /_y /_x fxy (u,v) dudv =0 (1)
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e I<y<z<l1

In this case, the region where the integral has a nonzero contribution is
Y

Fxy (x,y) = / / fxy (u,v) dydx (2)

//8uvdudv (3)

= /0 4(z? — P dv (4)

= 2270 —vt| Z) =227y — o (5)

Fxy (z,y) / / fxy (u,v) dvdu (6)
/ / Suv dv du (7)

_ /O du = 2t (8)

e 0<y<landz>1

Fxy (z,y) / / fxy (u,v) dvdu (9)

/ / Suv du dv (10)

:/ 4u(1 — v?) dv (11)
0

=2y* —y* (12)

exrx>landy>1
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In this case, the region of integration completely covers the
region of nonzero probability and

y T
Fxy (z,y) = /_ /_ fxy (u,v) dudv (13)

= (14)
The complete answer for the joint CDF is
0 r<0ory<0
2022 —y* O<y<z<1
Fxy(z,y) = xt 0<z<y,0<z<l1 (15)
29—yt 0<y<lz>1
1 rz=>1ly=>1
Problem 4.5.1 Solution
(a) The joint PDF (and the corresponding region of nonzero probability) are
Y
A
1/2 —-1<zxz<y<l1
< > X Fxy (@,y) = { 0 otherwise (1)
1
-1
v
(b)
1,1 1
1 1-—
P[X>O}:// —dyd:c:/ T dr=1/4 (2)
0o Jz 2 o 2

This result can be deduced by geometry. The shaded triangle of the X, Y plane corresponding
to the event X > 0 is 1/4 of the total shaded area.

(¢c) Forz>1orz<—1, fx(z) =0. For -1 <z <1,

1

o0 1
x@= [ for@u = [ Jay=-a)2 Q

The complete expression for the marginal PDF is

fX(x):{ (1-2z)/2 -1<z<]1,

0 otherwise.
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(d) From the marginal PDF fx(z), the expected value of X is

o] 1
E[X]:/_ 2fx (2) dzz%/_lx(l—x)daz (5)
N z? x31 1
“1 6, 3 ©

Problem 4.5.2 Solution

_J 2 z+y<lazy=>0
Py (@y) = { 0 otherwise (1)
Using the figure to the left we can find the marginal PDFs by integrating
Y over the appropriate regions.
11—z
B [ 201-2) 0<z<1
fx (@) = /0 2dy = { 0 otherwise (2)
Likewise for fy (y):
1=y 20—y) 0<y<l1
fry) = /0 2dw = { 0 otherwise (3)
Problem 4.5.3 Solution
Random variables X and Y have joint PDF
[ () 0<a®+y? <P
Fxy(@y) = { 0 otherwise (1)
(a) The marginal PDF of X is
NaEr N
fx (.CU) -9 —dy = ) r < 33'. <, (2)
2
T2 TT otherwise.

(b) Similarly, for random variable Y,

i () = /ﬁ 1 {N— r<y<r

r2
otherwise.

Problem 4.5.4 Solution

The joint PDF of X and Y and the region of nonzero probability are
Y

[ 52?2 —1<2<1,0<y<a?
Fxy (@.y) = { 0 otherwise

X
-1 1
We can find the appropriate marginal PDF's by integrating the joint PDF.
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(a) The marginal PDF of X is

2 5 2 4
B 5x [ Bxt/2 —1<z<1
Fx (@) = /0 2 dy = { 0 otherwise

(b) Note that fy(y) =0fory >1ory<0. For 0 <y <1,

Y
I fY(y)_/ Ixy (z,y) dx
—VU E2 1 .2
y :/ 5idx+/ 5idx
<+ T T T X -1 2 VY 2
-1y by 1 =5(1 — 7/%)/3

The complete expression for the marginal CDF of Y is

_ [ 51 —¢¥%)/3 0<y<1
fr(y) = { 0 otherwise

Problem 4.5.5 Solution
In this problem, the joint PDF is

_ [ 2lzyl /et 0<a? 4y <2
fxy(z,y) = { 0 otherwise

(a) Since |zy| = |z||y|, for —r <z < r, we can write

2 |z| VirZ—z?

fr@) = [ per@way =20 [ play

Since |y| is symmetric about the origin, we can simplify the integral to

/r2_ 2
_ Al e 2l s

I 2a] (2 —a?)
fx (@) = =1 ydy = =1y ==
T 0 T

4
0 r

Note that for |z| > r, fx(x) = 0. Hence the complete expression for the PDF of X is

Q‘xl(TQ_mQ) < <
7) — = —r<z<r
Fx (=) { 0 otherwise

(b) Note that the joint PDF is symmetric in = and y so that fy(y) = fx(y).

Problem 4.5.6 Solution
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(a) The joint PDF of X and Y and the region of nonzero probability are
Y

1

_Jey 0<y<z<1
fxy (2,y) = { 0 otherwise

1

(b) To find the value of the constant, ¢, we integrate the joint PDF over all x and y.

oo o0 1 rz 1 9 3
/ / fxy (z,y) dwdy—/ / cydydx_/ 2@5: cr
—00 J—00 0o Jo 0o 2 6

Thus ¢ = 6.

=5 2)

(c) We can find the CDF Fy(z) = P[X < z] by integrating the joint PDF over the event X < x.
For x <0, Fx(z) =0. For x > 1, Fx(z) =1. For 0 <z <1,

Y
i Fx (z) = // Ixy (w’,y’) dy' dz’ (3)
' <z
= / / 6y’ dy' dx’ (4)
o Jo
X v AV / 3
N ] = [ 3(2)"da’ =z°. (5)
The complete expression for the joint CDF is
0 z<0
Fx(z)=< 22 0<x<1 (6)
1 zz>1

(d) Similarly, we find the CDF of Y by integrating fx y(z,y) over the event ¥ <y. For y <0,
Fy(y) =0and fory > 1, Fy(y) =1. For 0 <y <1,

Y
Fy (y) = / fxy (x/, y/) dy’ dx’' (7)
1 Y'<y
Yy 1
= / / 6y’ da’ dy’ (8)
0 y!
v / / /
X :/0 6y' (1 —y')dy (9)
1
= 3(y)* —2(y)°|y = 3y* — 2°. (10)
The complete expression for the CDF of Y is
0 y <0
Fy(y) =9 3> —2y° 0<y<1 (11)
1 y>1
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(e) To find PlY < X/2], we integrate the joint PDF fx y(x,y) over the region y < x/2.
1 rx/2
I P[YSX/Q]:/ / 6y dy dz (12)
0o Jo
1
Z _ / 3y2[2"% da (13)
0
192
i :/ S%dle/él (14)
0
Problem 4.6.1 Solution

In this problem, it is helpful to label possible points X,Y along with the corresponding values of
W = X — Y. From the statement of Problem 4.6.1,

Yy
4 4 PX,Y(xvy)
W=-2 = =1
3/28 Mé/gg 12/28
3 |
2
= W=1 =
1/28 2/28 4/28
1 [ ° [
0 T T T T T x
0 1 2 3 4

(a) To find the PMF of W, we simply add the probabilities associated with each possible value

of W:
Py (=2) = Pxy (1,3) = 3/28 Py (=1) = Pxy (2,3) = 6/28 (1)
Py (0) = Px,y (1,1) =1/28 Py (1) = Px,y (2,1) + Px,y (4,3) (2)
Pw (3) = Pxy (4,1) = 4/28 — 14/28 (3)

For all other values of w, Py (w) = 0.

(b) The expected value of W is
EW]=> wPy (w) (4)
= —2(3/28) + —1(6/28) + 0(1/28) + 1(14/28) + 3(4/28) = 1/2 (5)

(c) PW > 0] = Py (1) + Py (3) = 18/28.
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Problem 4.6.2 Solution

Yy In Problem 4.2.2, PMF
Pxy(z,y) Pxy(xz,y) is given in terms of the
weo R L e Weo o Wiy parameter ¢. For this problem, we first
2 % need to find c¢. Before doing so, it is
=2, =2 g convenient to label each possible X,Y
b point with the corresponding value of

et T ey wio W =X+2Y.

To find ¢, we sum the PMF over all possible values of X and Y. We choose ¢ so the sum equals

one.

2.2 Prlaw)= 3, 2, clty

z=-2,0,2y=—1,0,1
=6¢c+ 2c+ 6¢c = 14c

Thus ¢ = 1/14. Now we can solve the actual problem.

(a) From the above graph, we can calculate the probability of each possible value of w.

Py (—4) = Pxy (—2,—1) = 3¢

P (—2) = Pxy (=2,0) + Pxy (0,~1) = 3¢
Piv (0) = Pxy (—2.1) + Pyy (2,—1) = 2¢
Py (2) = Pxy (0,1) + Pxy (2,0) = 3c
Py (4) = Pxy (2,1) = 3¢

With ¢ = 1/14, we can summarize the PMF as
3/14 w=—-4,-2,2,4

Py (w) = 2/14 w=0
0 otherwise

(b) The expected value is now straightforward:

3
E[W]= =(—4+-2+2+4)+ —40:0.

14

(c) Lastly, P[W > 0] = Py (2) + Pw(4) = 3/7.

Problem 4.6.3 Solution

We observe that when X = x, we must have Y = w — z in order for W = w. That is,

o

Py (w) = Z P X=z,Y=w—x]= Z Pxy (z,w —x)

T=—00 T=—00
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Problem 4.6.4 Solution

Y
A
LI KB B R ) / W>w  The x,y pairs with nonzero probability are shown in the figure.
:::::::::: For w = 0,1,...,10, we observe that
w4 ® o o o o ¢ o o o o
® O 0 o o ¢ o o o o P[W>w}:P|:min(X7Y)>w:| (1)
® O 0 o o ¢ o o o o :P[X>w7Y>w] (2)
®© o 0o 0 0o 0 0 0 o o :001(10—’[1))2 (3)
< .....I..... R X
v w
To find the PMF of W, we observe that for w =1,..., 10,
Py (w)=P[W >w—1] - P[W > w] (4)
= 0.01[(10 —w — 1)* — (10 — w)?] = 0.01(21 — 2w) (5)

The complete expression for the PMF of W is

(00121 - 2w) w=1,2,...,10
Py (w) = { 0 otherwise (6)

Problem 4.6.5 Solution

Y
A
L I R R R ) The z,y pairs with nonzero probability are shown in the figure.
:::::::::: For v =1,...,11, we observe that
V] e ooeoooeoeeoe e Vv
© © 0 0 0 0 0 0 o P[V<U]:P[maX(X7Y)<U] (1)
® o 0 0 0 o o o o :P[X<’U,Y<'U] (2)
® o 0o 0 0 o o o o :001(1}—1)2 (3)
) e o 0o o o Io . o o R X
v A%

To find the PMF of V', we observe that for v =1,...,10,

Py (v) =PV <v+1]—P[V <] (4)
=0.01[v* — (v —1)?] (5)
=0.01(2v — 1) (6)

The complete expression for the PMF of V' is

00120 —1) v=1,2,...,10
PV(U):{ ( )

0 otherwise
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Problem 4.6.6 Solution

(a) The minimum value of W is W = 0, which occurs when X = 0 and Y = 0. The maximum
value of W is W = 1, which occurs when X = 1 or Y = 1. The range of W is Sy =
{w|0 <w < 1}.

(b) For 0 < w < 1, the CDF of W is

Y
1
§ - Fir (w) = P [max(X, Y) < u] 1)
=P[X <w,Y < w (2)
L X / / Ixy (z,y) dydx (3)

w1
Substituting fx y(z,y) =z + y yields

// (z +vy) dy dx (4)

2 = w
_/0 <xy—|— 5 )dx_/o (wz 4+ w?/2) dz = w? (5)

y=0
The complete expression for the CDF is

0 w <0
Fy(w)=< w3 0<w<1 (6)
1 otherwise

The PDF of W is found by differentiating the CDF.

fW(w):M:{3w2 0<w<1

dw 0 otherwise

Problem 4.6.7 Solution

(a) Since the joint PDF fx y(z,y) is nonzero only for 0 < y < 2 < 1, we observe that W =
Y — X <O0since Y < X. In addition, the most negative value of W occurs when Y = 0 and
X =1and W = —1. Hence the range of W is Sy = {w| — 1 < w < 0}.

(b) For w < —1, Fyy(w) = 0. For w > 0, Fyy(w) = 1. For —1 < w < 0, the CDF of W is

! Fw (w) = P[Y — X < (1)
:/ / 6y dy dx (2)

. :/_w?)(x—i-w) do (3)

= (w+w)|L, =(1+w)’ (4)
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Therefore, the complete CDF of W is

0 w< —1
Fy(w)=<{ (14+w)? -1<w<0 (5)
1 w >0

By taking the derivative of fy(w) with respect to w, we obtain the PDF

[ 3w+1)? —1<w<0
fw (w) = { 0 otherwise

Problem 4.6.8 Solution

Random variables X and Y have joint PDF
Y

1

2 0<y<z<l1
0 otherwise

Ixy (z,y) = {

1

(a) Since X and Y are both nonnegative, W =Y/X > 0. Since Y < X, W =Y/X < 1. Note
that W = 0 can occur if Y = 0. Thus the range of W is Sy = {w|0 < w < 1}.

(b) For 0 < w < 1, the CDF of W is

A Fiv (w) = P[Y/X <w] = P[Y < wX] = w (2)
w The complete expression for the CDF is
PrYy<wXj
0 w<0
X X Fyw) =< w 0<w<1 (3)
1 w>1

By taking the derivative of the CDF, we find that the PDF of W is

1 0<w<1
0 otherwise

fw(w)Z{

We see that W has a uniform PDF over [0, 1]. Thus E[W] = 1/2.

Problem 4.6.9 Solution

Random variables X and Y have joint PDF
Y

1

2 0<y<z<l
0 otherwise

fxy (z,y) = {
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(a) Since fxy(z,y) =0 for y > x, we can conclude that Y < X and that W = X/Y > 1. Since
Y can be arbitrarily small but positive, W can be arbitrarily large. Hence the range of W is
Sw = {w|w > 1}.

(b) For w > 1, the CDF of W is

1Y P[Y<X/w]

Fy (w) = P[X/Y < w] (2)

1w =1-P[X/Y > u] (3)
‘ =1-P[Y < X/uw] (4)
. =1-1/w (5)

Note that we have used the fact that P[Y < X/w] equals 1/2 times the area of the corre-
sponding triangle. The complete CDF is

FW(“’):{?—Uw i; (6)

The PDF of W is found by differentiating the CDF.

_dFy (w) w? w>1
Jw (w) = dw { 0 otherwise (™)
To find the expected value E[W], we write
BW) = [ whw)do= [T Q
—00 1

However, the integral diverges and E[W] is undefined.

Problem 4.6.10 Solution

The position of the mobile phone is equally likely to be anywhere in the area of a circle with radius
16 km. Let X and Y denote the position of the mobile. Since we are given that the cell has a
radius of 4 km, we will measure X and Y in kilometers. Assuming the base station is at the origin
of the X, Y plane, the joint PDF of X and Y is

1 2,2
_ ) 1w Tty <16
Py (@,y) { 0 otherwise (1)
Since the mobile’s radial distance from the base station is R = v X2 + Y2, the CDF of R is
Fr(r)=P[R<r]=P[X*+Y?<r?] (2)
By changing to polar coordinates, we see that for 0 < r <4 km,
2 r ’l“/ , , )
F = dr'df" =r=/16 3
O A Q
So
0 r <0
Fr(r)y=< r%/16 0<r <4 (4)
1 r>4
Then by taking the derivative with respect to r we arrive at the PDF
[ r/8 0<r<4
Tr(r) = { 0 otherwise (5)
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Problem 4.6.11 Solution

Following the hint, we observe that either Y > X or X > Y, or, equivalently, (Y/X) > 1 or
(X/Y) > 1. Hence, W > 1. To find the CDF Fy (w), we know that Fyy(w) = 0 for w < 1. For
w > 1, we solve

Fy (w) = Pmax[(X/Y), (Y/X)] < w]

<
< w]

Y=wX
We note that in the middle of the above steps, nonnegativity of X and Y

was essential. We can depict the given set {X/w <Y <wX} as the dark
region on the X, Y plane. Because the PDF is uniform over the square, it
is easier to use geometry to calculate the probability. In particular, each
of the lighter triangles that are not part of the region of interest has area
a?/2w.

a
This implies

2/2 2/2 1
p[X/wgyng]zl,wzl,f (1)
a w
The final expression for the CDF of W is
0 w <1
FW(w)_{l—l/w w>1 @
By taking the derivative, we obtain the PDF
0 w <1
fww={ 1, 03 3

Problem 4.7.1 Solution

\ Y b, In Problem 4.2.1, we found the joint PMF Pxy(z,y) as
| Xy (2,9) shown. Also the expected values and variances were

3 | 328 G6/28  G12/28

) EX]=3 Var[X]| = 10/7 (1)

L] ovzs 2ms ayes E[Y]=5/2 Var[Y] = 3/4 (2)

0 N We use these results now to solve this problem.

0 1 2 3 4

(a) Random variable W =Y/ X has expected value

)
EY/X]= Y > SPxy (2,y) (3)
r=1,2,4y=1,3
11 33 12 36 14 312

=735+ 7123 298 T22s T 128 T a8~ /M @)
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(b) The correlation of X and Y is

rxy = Y, > wyPxy (z,y) (5)
z=1,2,4y=1,3
_1-1-1+1-3-3+2~1-2+2-3-6+4-1-4+4~3-12 (6)
28 28 28 28 28 28
=210/28 = 15/2 (7)
Recognizing that Px y (x,y) = xy/28 yields the faster calculation
oy = Bxy) = Yy @ ®)
’ 28
z=1,2,4y=1,3
1
28
r=1,2,4 y=1,3
1 210 15
(22 (1243 = T2 = (10)
(¢) The covariance of X and Y is
15 5
Cov[X,Y]:E[XY]—E[X]E[Y]:7—35:0 (11)
(d) Since X and Y have zero covariance, the correlation coefficient is
Cov [X,Y]
= =0 12
PXY = Aar X Var[Y] (12)
(e) Since X and Y are uncorrelated, the variance of X + Y is
61
Var[X + Y] = Var[X] + Var[Y] = 38 (13)
Problem 4.7.2 Solution
Y In Problem 4.2.1, we found the joint PMF Py y(z,y)
Pxy(z,y) shown here. The expected values and variances were
ol/14 | {1/14 o3/ 14 found to be
o2/14 214, g E[X]=0 Var[X] = (1)
12
o3/ 14 ol /14 ol/14 EY]=0 VarlY] = (2)
We need these results to solve this problem.

149



(a) Random variable W = 2XY has expected value

PEY= Y Y 2P )

z=—2,0,2y=—1,0,1

3 2 1 1
—972(=1) 2 4 9=2(0) £ | 9=2(1) = 4 90(=1) = 4 90(1)
14 * 14 + 14 * 14 *
1 2 3
92(=1) = 4 92(0) = | 92(1) 2
* 14 * 14 - 14

= 61/28

(b) The correlation of X and Y is

TXY = Z Z zyPxy (z,y)

r=-2,02y=—1,0,1

—2(=1)3) | =20002) , 2()@)  2(=1H)@)  2(0)(2)

= - + - - +

14 14 14 14 14
=4/7
(¢) The covariance of X and Y is
Cov[X,)Y|=E[XY|-E[X]E]Y]|=4/7
(d) The correlation coefficient is

~ CovX,Y] 2
Py Var[X] Var[Y] /30

(e) By Theorem 4.16,

Var [X + Y| = Var [X]| + Var[Y] 4+ 2Cov [X, Y]
2 48T

5
7Tt =

Problem 4.7.3 Solution
In the solution to Quiz 4.3, the joint PMF and the marginal PMFs are

Pup(hb) [ b=0 b=2 b=4|Py(h)
h=-1 0 04 02| 06
h=0 01 0 01| 02
h=1 01 01 0 0.2
Pg (b) 02 05 03

From the joint PMF, the correlation coefficient is

1
rup=FE[HB) =Y > hbPug(h,b)
h=—1b=0,2,4

= —1(2)(0.4) + 1(2)(0.1) + —1(4)(0.2) + 1(4)(0)
=—14
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since only terms in which both h and b are nonzero make a contribution. Using the marginal
PMFs, the expected values of X and Y are

H|= Y hPy(h)=—1(0.6) +0(0.2) + 1(0.2) = —0.2 (5)
h=-1
= > bPp(b) =0(0.2) + 2(0.5) +4(0.3) = 2.2 (6)
b=0,2,4
The covariance is
Cov[H,B)= E[HB] - E[H|E[B] = —1.4 — (—0.2)(2.2) = —0.96 (7)

Problem 4.7.4 Solution
From the joint PMF, Px(z)Y, found in Example 4.13, we can find the marginal PMF for X or Y
by summing over the columns or rows of the joint PMF.

25/48 y =1
13/48 y=2
1/4 z=1,2,34
Prly) =1 7/48 y=3 Px ()= { 28 )
3/48 y—4 0 otherwise
0 otherwise
(a) The expected values are
25 13 7 3
P 1— 2— —4+4—=7/4 2
Zyy Pl it @
1
ZxPX =7 (1+2+3+4)=5/2 (3)

(b) To find the variances, we first find the second moments.

4
Y2 =Y Py (y) 1222 - 225 - 324—78 + 42438 47/12 (4)

4
=Y 2Py (x) 3(12+22+32+42) =15/2 (5)

r=1
Now the variances are

Var[Y] = E [Y?] — (B [Y])? = 47/12 — (7/4)* = 41/48 (6)
Var[X] = E [X?] — (B [X])* =15/2— (5/2)* = 5/4 (7)
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(c¢) To find the correlation, we evaluate the product XY over all values of X and Y. Specifically,

4

rxy =FE[XY]|= ZnyPXy(J: Y)
r=1y=1

1 2 3 4 4 6 8 9 1216

=ttt ettt T et Tt

4 8 16 8 16 16 16
=5
(d) The covariance of X and Y is
Cov[X,Y] = E[XY] - E[X|E[Y] =5 — (7/4)(10/4) = 10/16

(e) The correlation coefficient is

 CoW,V]  10/16
XY = R VeV Vs e

Problem 4.7.5 Solution
For integers 0 < x < 5, the marginal PMF of X is

ZPXY ey) =3 °(1/21) = it

y=0

Similarly, for integers 0 <y < 5, the marginal PMF of Y is

5
y)=> Pxy(z,y)=> (1/21) = 62_—1y

=y

The complete expressions for the marginal PMFs are

(x+1)/21 z=0,...,5
Px (z) = { 0 otherwise

(6—y)/21 y=0,....5
Py (y) = { 0 otherwise

The expected values are

5 5

zr+1 70 10 6—y 35 5
21 21 3 21 21 3
=0 y=0
To find the covariance, we first find the correlation

5 . xy 280 20
Y]:ZZ2 21Z Zy—422x @+l =7 =3
r=

=0 y=0

The covariance of X and Y is

Cov[X,Y]=E[XY]| - E[X]|E[Y]=5 - "= —
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Problem 4.7.6 Solution

Yy

1/16

4 4 P € )
Xy (7,y) W
V=4
1/12 1/16

3 4 [J [
W=3 W=3
V=3 V=4
1/8 1/12 1/16

2 A [ [J [
W=2 W=2 W=2
V=2 V=3 V=4
1/4 1/8 1/12 1/16

1 4 [ [ [ [
W=1 W=1 W=1 W=1
V=1 V=2 V=3 V=4

0 T T T T

0 1 2 3 4

To solve this problem, we identify the
values of W = min(X,Y) and V =
max(X,Y) for each possible pair z, y.
Here we observe that W = Y and
V = X. This is a result of the under-
lying experiment in that given X =
xz, each Y € {1,2,...,z} is equally
likely. Hence Y < X. This implies
min(X,Y) =Y and max(X,Y) = X.

Using the results from Problem 4.7.4, we have the following answers.

(a) The expected values are

EW]=E[Y]|=7/4 =E[X]=5/2 (1)
(b) The variances are
Var[W] = Var[Y] = 41/48 Var[V] = Var[X]| = 5/4 (2)
(¢) The correlation is
rwy =E[WV]=E[XY]=rxy =5 (3)
(d) The covariance of W and V is
Cov [W,V] = Cov [X,Y] =10/16 (4)
(e) The correlation coefficient is
PWY = PXy = NG ~ 0.605 (5)

Problem 4.7.7 Solution

First, we observe that Y has mean py = apy +b and variance Var[Y] = a? Var[X]. The covariance

of X and Y is
Cov[X,Y] = E[(X — pux)(aX +b—apux —b)] (1)
= aE [(X — px)’] (2)
= a Var[X] (3)
The correlation coeflicient is
v Cov [X,Y] a Var[X] _a ()

N \/Var[X],/Var[Y] N v/ Var[X]/a? Var[X] ~ al
When a >0, pxy =1. When a <0, pxy = 1.



Problem 4.7.8 Solution
The joint PDF of X and Y is

J(z+y)/3 0<2x<1,0<y<2
Fxy (@) _{ 0 otherwise
Before calculating moments, we first find the marginal PDFs of X and Y. For 0 <z <1,
2 |y=2
/ fxy (z,y) dy—/ erd_—y—i—y— _ e
3 6 |,-0 3
For 0 <y <2,
ee Lix oy z2  zyl” 2y + 1
[t i [ (58 =
) /oofX’Y(xy)m /0 37376 T3], o

Complete expressions for the marginal PDFs are

2z+2 0<z<l1

@ ={

ZHE 0<y<2

fY(y):{ 0

otherwise otherwise

(a) The expected value of X is

2 2 2 5
—c0 0 3 9 31, 9
The second moment of X is
o 1 4 31
2 2 2 7
E[Xz}z/ foX(:c)dz:/x”* de T 2 _T
—c0 0 3 6 9 |, 18

The variance of X is Var[X] = E[X?] — (E[X])? = 7/18 — (5/9)% = 13/162.

(b) The expected value of Y is
2

2y+1 Yy 11
E[Y]—/ ny(y)dy—/y dy=2+2| = —
—o00 0 6 12 91
The second moment of Y is
ee 2 3 42
2y +1 Yooy 16
E[v? :/ y2fy(y)dy:/y2 dy=2L 4V =
[ ] —00 0 6 18 12, 9

The variance of Y is Var[Y] = E[Y?] — (E[Y])? = 23/81.
(c) The correlation of X and Y is

E[XY] = //xyfxy (z,y) dxdy

S () e
:/0 (%—i—%y())dm )
B (T g) - 9

The covariance is Cov[X,Y]| = FE [X Y] - =-1 / 81.

1

[SVRI

0

154




(d) The expected value of X and Y is
EX+Y]|=EX|+E[Y]=5/9+11/9=16/9

(e) By Theorem 4.15,

13 23 2
Var[X + Y] = Var[X] + Var[Y] + 2Cov [X, Y] = o 4 23 2

162 81 81 162

Problem 4.7.9 Solution

(a) The first moment of X is

1 1 1 9
[X] —/ / 4x2ydydx—/ 202 dx = =
0 Jo 0 3

The second moment of X is
/ / 4dx ydyda:—/ 223 d:z——
0

The variance of X is Var[X] = E[X?] — (E[X])? =1/2 - (2/3)? = 1/18.
1 p1 1
4x 2
= 4my2dyd:v:/ —dx = -
/0 /0 0o 3 3
The second moment of Y is

Y2 //4xy dydx—/ a:d:v——

The variance of Y is Var[Y] = E[Y?] — (E[Y])? =1/2 — (2/3)? = 1/18.

(b) The mean of Y is

(c¢) To find the covariance, we first find the correlation

1 rl 14 2 4
EXY]= da?y? dy do = = dr =
3 9

o Jo 0

The covariance is thus

Cov[X,Y] = E[XY] - E[X]E[Y] =

(d) EIX+Y|=EX|+E}Y]=2/34+2/3=4/3.
(e) By Theorem 4.15, the variance of X + Y is

Var[X] + Var[Y] + 2Cov [X,Y] = 1/18 + 1/18 + 0 = 1/9
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Problem 4.7.10 Solution

The joint PDF of X and Y and the region of nonzero probability are
Y

[ 522 —1<x<1,0<y<a?
Fxy (2,y) = { 0 otherwise

< » X

<« L

-1 1

(a) The first moment of X is

1

6
/ / xdydx—/ 5id oe =0
2 12|,
Since F[X]| = 0, the variance of X and the second moment are both
5x 527|110
E[X?] = 2T dydr= | =—
Var[X] / / x yde = — L Tu

(b) The first and second moments of Y are

1 pa? 2
Y]:/ / yﬂdydxzi
Y2 / /x —alyalz—3
26

Therefore, Var[Y] = 5/26 — (5/14)% = .0576.
(c) Since E[X] =0, Cov[X,Y]| = E[XY]| — E[X|E[Y] = E[XY]. Thus,

Cov[X,Y]|=FE[XY]= // y—dydm-/ —dx—O

(d) The expected value of the sum X + Y is

EX+Y]=E[X]+E[¥] =

(e) By Theorem 4.15, the variance of X + Y is
Var[X + Y| = Var[X] + Var[Y] + 2 Cov [X,Y] = 5/7 + 0.0576 = 0.7719

Problem 4.7.11 Solution

Random variables X and Y have joint PDF
Y

1

2 0<y<z<l1
0 otherwise

fxy (z,y) = {
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Before finding moments, it is helpful to first find the marginal PDFs. For 0 < z <1,
fX(ﬁC):/ fxy (z,y) dy:/ 2dy =2z
—00 0

Note that fx(z) =0forz <0orz > 1. For 0 <y <1,

00 1
fy(y):/ fxy (z,y) dx:/ 2dx =2(1—1y)

—00

Also, for y < 0 or y > 1, fy(y) = 0. Complete expressions for the marginal PDFs are

2 0<z<1 [ 2(1-y) 0<y<1
fx (z) = { 0  otherwise fr () o { 0 otherwise

(a) The first two moments of X are

E[X]:/OO rfx (2) d:z::/12x2d1::2/3

—00 0
E [X?] —/OO 2% fx (x) dx—/12x3dx—1/2
—00 0

The variance of X is Var[X] = E[X?] — (E[X])?=1/2—4/9 = 1/18.

(b) The expected value and second moment of Y are

00 1
E[Y]:/ yfy (y) dy:/o 2y(1—y)dy:y2_2% =1/3

oo .

* 1 3 41

The variance of Y is Var[Y] = E[Y?] — (E[Y])?=1/6 —1/9 = 1/18.

(c¢) Before finding the covariance, we find the correlation

1 T 1
E[XY]:/ / Qxydydx:/ 3 de =1/4
0 0 0

Cov[X,Y] = E[XY] - E[X]E[Y] = 1/36.

The covariance is

(d) E[X +Y] = E[X] + E[Y] =2/3+1/3=1
(e) By Theorem 4.15,

Var[X + Y| = Var[X] + Var[Y] + 2 Cov [X,Y] = 1/6.
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Problem 4.7.12 Solution

Y Random variables X and Y have joint PDF
A
12 -1<z<y<1
. oy Fxy (@) = { 0  otherwise (1)
1 The region of possible pairs (z,y) is shown with the joint PDF. The rest of
v this problem is just calculus.
1 r1 1 2 41
1
E[XY]:/ / ﬁdydxz—/ s(l—a)de="—-2| =0 (2)
2 1), 8 16| ,
1 1 1
E [eX+Y] = / —e®eY dy dx (3)
—1Jz 2
1 1
= —/ e®(er — %) dx (4)
2/
I B L
= — _ = — — —_ = 5
2" 7 N (5)

Problem 4.7.13 Solution
For this problem, calculating the marginal PMF of K is not easy. However, the marginal PMF of
N is easy to find. Forn=1,2,...,

n _ \n—1
Py(m) =Y TP g ey )
k=1

That is, N has a geometric PMF. From Appendix A, we note that

E[N] :219 Var[N] = 1p_2p 2)

We can use these facts to find the second moment of N.

9 _
B [N’] = Var[N] + (BN]) = =5 Q
Now we can calculate the moments of K.
BIK|=3 3> h—rr =3 >k )
n=1k=1 n=1 k=
Since Y p_ k=n(n+1)/2,
Zn+1 . N+1 11
K= 3Pty =8 [N = g Q
We now can calculate the sum of the moments.
3 1
E[N+K]:E[N]+E[K]:%+§ (6)
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The second moment of K is

n

JD ) Pyt B S ”’zk?

n=1k=1 n=1

Using the identity Y p_; k% = n(n + 1)(2n + 1)/6, we obtain

o

E[K? = Z (n+1)(2n+ 1)(1 - B [(N+ 1)(2N +1)

6 6

n=1
Applying the values of E[N] and E[N?] found above, we find that

E[N?] EIN] 1 2 1 1

F[K?] = =" 4 - 4
[ ] 3 + 2 +6 3p2+6p+6
Thus, we can calculate the variance of K.
5 1 5
Var[K] = E [K?]| = (E[K])? = — — — + —
To find the correlation of N and K,
E[NK] :iink(l_p)n_lp :i(l )" 1p§n:k
n=1 k=1 " n=1 k=1

Since Y p_ k=n(n+1)/2,

Finally, the covariance is

1 1

N,K|=F|NK|-F|N|E|K|==-— — —

Cov[N. K] = EINK| = E[NE K] = 55 — o

Problem 4.8.1 Solution

The event A occurs iff X > 5 and Y > 5 and has probability
10 10

P[A]=P[X >5Y >5/=> > 0.01=0.25
=6 y=6

From Theorem 4.19,

Px v (z,y) (x y) cA

Pxyia(z,y) =4 TA
X,YIA( ) {0 otherwise

0.04 =6,...,10;y=6,...,20
0 otherwise
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Problem 4.8.2 Solution
The event B occurs iff X <5 and Y < 5 and has probability

P[B]:P[X§5,Y§5]:iio.m:o.% (1)

From Theorem 4.19,

Px vy (z,y)
=2 (ryy) €A
Pxys(7,y) = e (@) . (2)
0 otherwise
004 z=1,...,5;y=1,...,5 3)
10 otherwise
Problem 4.8.3 Solution
Given the event A = {X +Y < 1}, we wish to find fx y a(x,y). First we find
1 1—x
P[A] = / / 6~ dyde =1 — 3e72 4+ 273 (1)
o Jo
So then ( :
6e~ 2x+3y
fxyia(@,y) =q 1-3e77+2e7 Ty S Le20y=0 (2)
0 otherwise
Problem 4.8.4 Solution
First we observe that for n = 1,2, ..., the marginal PMF of N satisfies
n o n 1 o
Py (n) =) Pnx(nk)=(1-p)""'py —=(1-p)""p (1)
k=1 k=1
Thus, the event B has probability
P[Bl= Px(n)=1-p)pll+(1-p)+(1-pP’+--]=(1-p) (2)
n=10
From Theorem 4.19,
Py, i (n,k)
= keB
P n,k) = Pl v 3
il (1) { 0 otherwise )
[ A=p)%/n n=10,11,...5k=1,...,n ()
10 otherwise

The conditional PMF Py g(n|b) could be found directly from Py (n) using Theorem 2.17. However,
we can also find it just by summing the conditional joint PMF.

{ (1—-p) 1 n=1011,... (5)

Pyip(n) = ZPN,K\B (n, k) = 0 otherwise

k=1
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From the conditional PMF Py p(n), we can calculate directly the conditional moments of N given
B. Instead, however, we observe that given B, N’ = N — 9 has a geometric PMF with mean 1/p.
That is, forn =1,2,...,

Pyyp (n) = P[N =n+9|B] = Pyjp(n+9)=(1-p)" " 'p (6)
Hence, given B, N = N’ + 9 and we can calculate the conditional expectations

E[N|B]=E[N'+9|B|=E[N'|B]+9=1/p+9 (7)
Var[N|B] = Var[N’ + 9| B] = Var[N'|B] = (1 — p)/p* (8)

Note that further along in the problem we will need E[N?|B] which we now calculate.

E [N?|B] = Var[N|B] + (E[N|B))’ (9)
2 17

For the conditional moments of K, we work directly with the conditional PMF Py |5(n, k).

x© n 1— n—10 & n 10 n
E[K\B]:ZZI{:(Z#:Z ka (11)
n=10 k=1 n=10
Since > p_,k=n(n+1)/2,
n+1 1 1
= 1—p)" p=-= 1|B] = — 1
E[K|B] ; 5 (1=p)" p=5E[N+1|B] op 0 (12)

We now can calculate the conditional expectation of the sum.
3
EIN+K|B|=F[N|B|+ E[K|B]=1/p+9+4+1/(2p)+5= 2_p + 14 (13)

The conditional second moment of K is

K2]B sz2l_ )" _iWilﬁ (14)
B n
n=10 k=1 n=10 k=1
Using the identity Y 7_; k¥* = n(n + 1)(2n + 1)/6, we obtain
= (n+1)(2n+1 .- 1
E[K*B] =) ( )é )(1 —p)"10p = oF (N +1)(2N +1)|B] (15)
n=10

Applying the values of E[N|B] and E[N?|B] found above, we find that

E[N?*B] E[N|B] |1 2 37 2

E[K*B] = == 4+ 31% 16
[ | } 3 + 2 * 6  3p? * 6p + 3 (16)

Thus, we can calculate the conditional variance of K.
Var[K|B] = E [K?|B] — (E[K|B])* = —5 — — + 6= (17)

12p2  6p 3

161



To find the conditional correlation of N and K,

1_ n 10 & 3 n
E[NK|B] = Zan =) (1-p)"'pd k
n=10 k=1 n=10 k=1
Since Y p_ k=n(n+1)/2,
= n(n+1) 0 1 1 9
F|[NK|B| = ——(1—p)" =—-FNN+1)|B]=—+—-+4
[INK|B] n;o 7 (=P P =EINWN+ 1B = 5+ 445
Problem 4.8.5 Solution
The joint PDF of X and Y is
_J@+y)/3 0<x<1,0<y<2
Py (@) = { 0 otherwise
(a) The probability that Y <1 is
. P[A]zP[Ysuz// Fxy (@) dedy
<1
2 T+
// Y dy da
1 Ys<1
: (5l
1
_/ 2x+1dat— x? E 1
G % 5, 3

(b) By Definition 4.10, the conditional joint PDF of X and Y given A is

0 otherwise 0 otherwise

fX,Y|A (z,y) = { PlA]

From fx ya(7,y), we find the conditional marginal PDF fx|4(x). For 0 <z <1,

y=1

1 2
Y 1
foa@ = [ fxya = [(@rndy=ay+ | —atg
0 y=0
The complete expression is
_Jx+1/2 0<2<1
Fxja (@) = { 0 otherwise
For 0 <y < 1, the conditional marginal PDF of Y is
1 22 =1
fyialy fXY|A($y)d$—/O(3«"+y)d :7+xy =y+1/2
=0

The complete expression is

[ y+1/2 0<y<1
frialy) = { 0 otherwise
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Problem 4.8.6 Solution
Random variables X and Y have joint PDF

_f (4x+2y)/3 0<2x<1,0<y<1
Fxy (2,y) = { 0 otherwise

(a) The probability of event A ={Y <1/2} is

1/2
// Ixy :Uy)dydac—// 4x—|—2ydd
y<1/2 3

With some calculus,

14 2
P[A]:/OM

3 TT T

y=1/2 1 2 1
1/4
dx:/ 20 +1/ dr = ¥ x
3 0

y=0
(b) The conditional joint PDF of X and Y given A is

Ix.v(z,y)
JXY AT , c A
fxyia(z,y) = { oy (@)

0 otherwise

[ 82x+y)/s 0<x<1,0<y<1/2
10 otherwise

For 0 < 2 < 1, the PDF of X given A is

1/2
/ (2x +y)dy

2
<2xy+ v )

_f Bx+1)/5 0<x<1
Fxia(@) = { 0 otherwise

fxja(z / Ixyia(z,y) dy

y:1/2_ 8r+1
5

8
5
8
5

y=0

The complete expression is

For 0 <y < 1/2, the conditional marginal PDF of Y given A is

frialy / fxyia(z,y) dv /(2l‘+y)d

B 8% + 8zy e=l
B 5

8y +38
5

=0
The complete expression is

By+8)/6 0<y<1/2
leA( )= 0 otherwise
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Problem 4.8.7 Solution

(a) The event A = {Y < 1/4} has probability

172 pa? g2
P[A]:Q/ / 5idyd;c (1)
1/4 52
+ 2/ / —dy dx
1/2
1/2 15,2
:/ 53:4da:—|—/ —dx (2)
0 12 4
- % ro = m5‘(1)/2+5x3/12ﬁ/2 (3)
=19/48 (4)
This implies
_ | fxy(zy)/P[A] (z,y) €A
Fxyial®,y) = { 0 otherwise (5)

[ 12022/19 —1<2<1,0<y<z}y<1/4 (©)
10 otherwise
(b)
! 12022 8(1-4%2) 0<y<1/4
= = 19 - -
fyia(y / fxyia(z,y) do= 2/\/@ o 9 { 0 otherwise (7)
(¢) The conditional expectation of Y given A is
/4
/480 80 272\ | 65
E[Y|A] = 3/2 4 Yyt 2y _ 65 3
id = [ uiga -y =g (% - 2 - ¥

(d) To find fx a(x), we can write fx|4(z) = ffooo Ixyja(z,y) dy. However, when we substitute
fxy|a(z,y), the limits will depend on the value of z. When [z] < 1/2,

x? 2 4
120z 1202
= dy = 9
fX|A (v) /0 19 Y 19 9)

When -1 <z < —-1/20r1/2 <z <1,

1/4 19042 3022
f x :/ dy = 10
x)4 () ; 19 19 (10)

The complete expression for the conditional PDF of X given A is

3022/19 —1<2<-1/2
) 1202%/19 —1/2<2<1)2
Daal@) =3 30210 1/2<2<1 ()

0 otherwise
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(e) The conditional mean of X given A is

—1/2 3043 1/2 19045 L 3023
EXA—/ —dx—i—/ da:—i—/ ——dx =0 12
[X14] . 19 L1 19 12 19 (12)

Problem 4.9.1 Solution
The main part of this problem is just interpreting the problem statement. No calculations are
necessary. Since a trip is equally likely to last 2, 3 or 4 days,

1/3 d=23,4

Pp (d) = { 0 otherwise (1)

Given a trip lasts d days, the weight change is equally likely to be any value between —d and d
pounds. Thus,

Py p =90 (2)

1/(2d+1) w=—-d,—d+1,...,d
(wld) { otherwise

The joint PMF is simply

Ppw (d,w) = Py|p (w|d) Pp (d) (3)
C(1/(6d+3) d=234w=—d,....d @
10 otherwise

Problem 4.9.2 Solution
We can make a table of the possible outcomes and the corresponding values of W and Y

outcome ‘ Pl w Y
hh p? 0 2
ht Ip(l-p 1 1 (1)
th p(l—p) -1 1
tt 1-p?% 0 0

In the following table, we write the joint PMF Py (w,y) along with the marginal PMFs Py (y)
and Py (w).

Pmy(w,y)‘w:—l w=0 w=1 Py (y)
y=0 0 (1-p)? 0 (1-p)?
y=1 |p(l-p) 0 p(1—p) 2p(1—p) (2)
y=2 0 p* 0 p?

Py (w) |p(l—p) 1—=2p+2p* p(l—p)

Using the definition Py (w|y) = Pw,y (w,y)/ Py (y), we can find the conditional PMFs of W given
Y.

1 w=0 _ )12 w=-1,1
PW|Y (w[O) = { 0 otherwise PW|Y (w‘l) B { 0 otherwise (3)
1 w=0
Pwy (w[2) = { 0 otherwise @)
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Similarly, the conditional PMFs of Y given W are

(1-p)?

- y=0
B 1 y = 1 B 1 2}02+2p2
Priw (yl —1) = { 0 otherwise Pyw (410) = 1—22—-5-2122 y=2
0 otherwise
1 y=1
Pyyw (y[1) = { 0 otherwise

Problem 4.9.3 Solution

fxy(z,y) = { 0 otherwise

(a) The conditional PDF fxy (z|y) is defined for all y such that 0 <y <1. For 0 <y <1,

fX|Y (z) = =1

_fxvley) @y B 0<a<
fx (x) fo(x+y)dy

0 otherwise

(2)

(b) The conditional PDF fy|x(y|z) is defined for all values of x in the interval [0,1]. For 0 <

r <1,

x4+
fyrx () = 22X @) (@ ty) {;H% 0<y<1

fy () fol (z+y)de | O otherwise

Problem 4.9.4 Solution

Random variables X and Y have joint PDF
Y

1

2 0<y<ax<l
0 otherwise

fxy (z,y) = {

1
For 0 <y <1,

00 1
fY(y):/ fxy (z,y) dl“:/ 2dx =2(1 —y)
o y
Also, for y < 0 or y > 1, fy(y) = 0. The complete expression for the marginal PDF is

_J2(1-y) 0<y<1
Iy (y) = { 0 otherwise

By Theorem 4.24, the conditional PDF of X given Y is

x, 1 <r<1
leY(x|y):fXJ;§—((y)y):{ Ty Y7

0 otherwise
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That is, since Y < X <1, X is uniform over [y, 1] when Y = y. The conditional expectation of X
given Y = y can be calculated as

BIXY =yl = [ afqy (aly) do (5)
_ Lo - x? 1_1—|—y
_/y 1—ydx_2(1—y)y_ 2 (6)

In fact, since we know that the conditional PDF of X is uniform over [y, 1] when Y = y, it wasn’t
really necessary to perform the calculation.

Problem 4.9.5 Solution

Random variables X and Y have joint PDF
Y

1

2 0<y<z<l
0 otherwise

fxy (z,y) = {

X
1
For 0 < x < 1, the marginal PDF for X satisfies

fx(x)Z/_oo Fry (@) dyz/jwyzm (2)

Note that fx(z) =0 for z < 0 or z > 1. Hence the complete expression for the marginal PDF of
X is

20 0<z<1

fx (@) = { 0 otherwise

The conditional PDF of Y given X = x is

3)

fxy (2,y) :{ l/x 0<y<z (1)

fyix (ylz) = fx (z) 0 otherwise

Given X = z, Y has a uniform PDF over [0, z] and thus has conditional expected value E[Y | X = z] =
x/2. Another way to obtain this result is to calculate ffooo yfyx (ylr) dy.

Problem 4.9.6 Solution

We are told in the problem statement that if we know r, the number of feet a student sits from the
blackboard, then we also know that that student’s grade is a Gaussian random variable with mean
80 — r and standard deviation r. This is exactly

1 —(z—[80—7])2 /22
_—(o=0-r)?/2 (1)

fX|R (z[r) = Sy

Problem 4.9.7 Solution
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(a) First we observe that A takes on the values Sy = {—1,1} while B takes on values from
Sp ={0,1}. To construct a table describing P4 p(a,b) we build a table for all possible values
of pairs (A, B). The general form of the entries is

Py (a,b) | b=0 b=1
a=-1 ‘ Ppia (0 —1) Pa(—1) Ppa(1f—1)Pa(-1) (1)
a=1 Ppa(0[1) Pa (1) Ppa (1]1) P4 (1)

Now we fill in the entries using the conditional PMFs Pp4(bla) and the marginal PMF P4(a).
This yields

Pyp(ab)| b=0 b=1 Pyp(a,b) |b=0 b=1
a=—1 ‘ (1/3)(1/3) (2/3)(1/3) which simplifiesto a=-1 | 1/9  2/9 (2)
a=1 1(1/2)(2/3) (1/2)(2/3) a=1 1/3  1/3

(b) Since P4(1) = Pa,p(1,0) + P4 p(1,1) =2/3,

_PA7B<17)_ 1/2 b:0717
Prja (0l1) = P4(1) | 0  otherwise. (3)
If A =1, the conditional expectation of B is
1
E[BJA=1] = Py (b]1) = P (1]1) = 1/2. (4)
b=0

(c) Before finding the conditional PMF Py p(a|l), we first sum the columns of the joint PMF
table to find

[ 4/9 b=0
The conditional PMF of A given B =1 is
_ Papl(a,1) [ 2/5 a=-1
PA\B(GH)—T(I)— 3/5 a=1 (6)

(d) Now that we have the conditional PMF P4 g(all), calculating conditional expectations is

easy.
E[AIB=1]= ) aPyp(all) =—1(2/5)+ (3/5) = 1/5 (7)
a=-—1,1
E[AB=1]= ) dPyp(al)=2/5+3/5=1 (8)
a=-—1,1

The conditional variance is then

Var[A|B=1]=E [A*|B=1] — (E[A|B=1])> =1 - (1/5)% = 24/25 (9)
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(e) To calculate the covariance, we need

E[A]= Y aPa(a)=-1(1/3)+1(2/3) =1/3

a=-1,1

ZbPB 0(4/9) +1(5/9) = 5/9

> Z abPa g (a,b)

a=—1,1b=0
= —1(0)(1/9) + =1(1)(2/9) + 1(0)(1/3) + 1(1)(1/3) = 1/9

The covariance is just

Cov[A, B] = E[AB] — E[A|E[B] = 1/9 — (1/3)(5/9) = —2/27

Problem 4.9.8 Solution
First we need to find the conditional expectations

1
E[B|A=—1]=) bPg4(b| —1) =0(1/3) +1(2/3) = 2/3
b=0

1
E[B|A=1] = bPpg4 (b|1) = 0(1/2) +1(1/2) =1/2
b=0

Keep in mind that E[B|A] is a random variable that is a function of A. that is we can write

pipla =g = { T3 427

We see that the range of U is Sy = {1/2,2/3}. In particular,

Py (1/2) = Pa(1) =2/3 Py (2/3)=Pa(-1)=1/3

The complete PMF of U is
[ 2/3 u=1)2
PU(“)_{ 1/3 u=2/3

Note that

E[E[B|A]] = ZUPU = (1/2)(2/3) + (2/3)(1/3) = 5/9
You can check that E[U] = E[B].

Problem 4.9.9 Solution
Random variables N and K have the joint PMF

1007167100 k = O7 1,...,”;
Py (n, k) = (n+1)! n=0,1,...
0 otherwise
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We can find the marginal PMF for N by summing over all possible K. For n > 0,

n

100ne—100 100ne—100
Py(m) =) o = 2)
k=0

We see that N has a Poisson PMF with expected value 100. For n > 0, the conditional PMF of K
given N = n is

Py (nk) [ 1/(n+1) k=0,1,...,n
Prev (kln) = Py(n) 10 otherwise (3)
That is, given N = n, K has a discrete uniform PMF over {0,1,...,n}. Thus,
E[KIN=n]=> k/(n+1)=n/2 (4)
k=0
We can conclude that E[K|N] = N/2. Thus, by Theorem 4.25,
E[K] = E[FE[K|N]| = E[N/2] = 50. (5)

Problem 4.9.10 Solution

This problem is fairly easy when we use conditional PMF’s. In particular, given that N = n pizzas
were sold before noon, each of those pizzas has mushrooms with probability 1/3. The conditional
PMF of M given N is the binomial distribution

(M) (1/3)™(2/3)"™ m=0,1,...,n
— m.

Py (mln) = { 0 otherwise (1)
The other fact we know is that for each of the 100 pizzas sold, the pizza is sold before noon with
probability 1/2. Hence, N has the binomial PMF

(100) (1/2>n(1/2>1007n n=0.1 100
— n )Ly
Py (n) { 0 otherwise (2)
The joint PMF of N and M is for integers m,n,
Py (myn) = Py (min) Py (n) (3)
(O /3)m2/3)mm(1/2)10 0 < m < n <100 @
- otherwise
Problem 4.9.11 Solution
Random variables X and Y have joint PDF
Y
A
172 -1<z<y<l1
< i> X Fxy (2,y) = { 0 otherwise (1)
-1
v
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(a) For —1 <y <1, the marginal PDF of YV is

rw=[ forepd=g [ = &)
The complete expression for the marginal PDF of Y is
_J y+D/2 —1<y<1
fry) = { 0 otherwise (3)

(b) The conditional PDF of X given Y is

fxy (z.y) my —l1<e<y

= 2 = 4

Fxpy (1) fv (y) 0 otherwise )

(c) Given Y = y, the conditional PDF of X is uniform over [—1,y]. Hence the conditional
expected value is E[X|Y =y] = (y —1)/2.

Problem 4.9.12 Solution
We are given that the joint PDF of X and Y is

[ 1)(mr?) 0<a?+y2<o?
Fxx(,y) = { 0 otherwise (1)
(a) The marginal PDF of X is
VrZ—a? 2Vr?—a?
fx<:c>—2/ Laly=q ) s ()
0 7r? 0 otherwise

The conditional PDF of Y given X is
fxy (zy) { 1/(2Vr? —a?) y* <r? —a?

frix (ylz) = fx (2) 0 otherwise

3)

(b) Given X = x, we observe that over the interval [—v/r2 — 22, v/72 — 22], Y has a uniform PDF.
Since the conditional PDF fyx(y|z) is symmetric about y = 0,

E[Y|X=2]=0 (4)

Problem 4.9.13 Solution
The key to solving this problem is to find the joint PMF of M and N. Note that N > M. For
n > m, the joint event {M = m, N = n} has probability

m—1 n—m—1
calls calls
—
P[M=m,N=n]=Pldd---dv dd---d v (1)
=(1=p)" pl—p)" " p (2)
= (1—p)"?p° (3)
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A complete expression for the joint PMF of M and N is

1-p)" 2> m=12,....n—1; n=m+1,m+2,...

Py (m,n) = { 0 otherwise

The marginal PMF of N satisfies

Py(n)=Y (1—p)" P =(n—=1)(1-p)" ?p> n=23,.. (5)

Similarly, for m = 1,2, ..., the marginal PMF of M satisfies

Py (m)= Y (1—p)"?p° (6)
n=m-+1

=p (1= +(1—p)" +--] (7)

=(1-p™'p (8)

The complete expressions for the marginal PMF’s are

PM(’ITL):{ él—P)m‘lp m=12,...

otherwise
[ (n=1)(Q—=p)"p* n=2,3,...
Py (n) = { 0 otherwise (10)

Not surprisingly, if we view each voice call as a successful Bernoulli trial, M has a geometric PMF
since it is the number of trials up to and including the first success. Also, N has a Pascal PMF

since it is the number of trials required to see 2 successes. The conditional PMFE’s are now easy to
find.

(11)

Py N (m,n 1—p)" ™ p n=m+1m+2,...

Py (m) 0 otherwise

The interpretation of the conditional PMF of N given M is that given M = m, N = m+ N’ where
N’ has a geometric PMF with mean 1/p. The conditional PMF of M given N is

(12)

PM|N(m‘n):PM7N4(m’n):{ 1/(n—1) m=1,....n—1

Py (n) 0 otherwise

Given that call N = n was the second voice call, the first voice call is equally likely to occur in any
of the previous n — 1 calls.

Problem 4.9.14 Solution

(a) The number of buses, N, must be greater than zero. Also, the number of minutes that
pass cannot be less than the number of buses. Thus, P[N =n,T =t] > 0 for integers n,t
satisfying 1 <n <.
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(b)

First, we find the joint PMF of N and 7" by carefully considering the possible sample paths.
In particular, Py r(n,t) = P[ABC] = P[A|P[B]P|[C] where the events A, B and C are

A = {n — 1 buses arrive in the first ¢t — 1 minutes} (1)
B = {none of the first n — 1 buses are boarded} (2)
C = {at time t a bus arrives and is boarded} (3)

These events are independent since each trial to board a bus is independent of when the buses
arrive. These events have probabilities

I 2 T VA S B O
Pia= ()2 ) ta-n) (@
P[Bl=(1—-¢"" (5)
P[C] =pq (6)
Consequently, the joint PMF of N and T is
t—1Y, n—1 t—n n—1
G A=) (1) pg n> Lt >0
Py (n.t) { 0 otherwise (7)

It is possible to find the marginal PMF’s by summing the joint PMF. However, it is much
easier to obtain the marginal PMFs by consideration of the experiment. Specifically, when a
bus arrives, it is boarded with probability q. Moreover, the experiment ends when a bus is
boarded. By viewing whether each arriving bus is boarded as an independent trial, IV is the
number of trials until the first success. Thus, N has the geometric PMF

1-q" ¢ n=1,2,...

Py (n) = { 0 otherwise (8)

To find the PMF of T, suppose we regard each minute as an independent trial in which a
success occurs if a bus arrives and that bus is boarded. In this case, the success probability
is pg and T is the number of minutes up to and including the first success. The PMF of T is
also geometric.

_f A=pg)ttpg t=1,2,...
Pr(t) = { 0 otherwise (9)

Once we have the marginal PMFs, the conditional PMFs are easy to find.

1y ("L [ 1o\
P (nlt) = 220 L7 (B52)7 () n=l2t gy
Pr(?) 0 otherwise

That is, given you depart at time 1" = ¢, the number of buses that arrive during minutes
1,...,t—1 has a binomial PMF since in each minute a bus arrives with probability p. Similarly,
the conditional PMF of T" given N is

Py (t]n) = Py (n,t) _ (:L__ll)p”(l —-p)t " t=n,n+1,...

TIN Py (n) 0 otherwise

This result can be explained. Given that you board bus N = n, the time T" when you leave
is the time for n buses to arrive. If we view each bus arrival as a success of an independent
trial, the time for n buses to arrive has the above Pascal PMF.

(11)
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Problem 4.9.15 Solution

If you construct a tree describing what type of call (if any) that arrived in any 1 millisecond period,
it will be apparent that a fax call arrives with probability o = pgr or no fax arrives with probability
1 — «. That is, whether a fax message arrives each millisecond is a Bernoulli trial with success
probability «. Thus, the time required for the first success has the geometric PMF

[ -a)fla t=1,2,...
Pr(t) = { 0 otherwise (1)

Note that N is the number of trials required to observe 100 successes. Moreover, the number of
trials needed to observe 100 successes is N = T + N’ where N’ is the number of trials needed
to observe successes 2 through 100. Since N’ is just the number of trials needed to observe 99
successes, it has the Pascal (k =99, p) PMF

P ) = (g - 2y )

Since the trials needed to generate successes 2 though 100 are independent of the trials that yield
the first success, N/ and T are independent. Hence

Py (n[t) = Pyyr (n = t[t) = Pyr (n — ). (3)

Applying the PMF of N’ found above, we have

—t—1
P ol = (" g a1 @)t @
Finally the joint PMF of N and T is
Pyt (n,t) = Py (nft) Pr(t) (5)
(Mg Dt =)0 =12, 5 =99+ 4,100+ £, .. (©)
0 otherwise

This solution can also be found a consideration of the sample sequence of Bernoulli trials in which
we either observe or do not observe a fax message.

To find the conditional PMF Ppy(tn), we first must recognize that N is simply the number
of trials needed to observe 100 successes and thus has the Pascal PMF

n—1 _
P = (" a1 = @
Hence for any integer n > 100, the conditional PMF is
n—t—1
Py (n,t Co) 412, 0
Py (tn) = J}ZT (n,t) _ oy t=1,2,...,n—99 (8)
N (1) 0 otherwise.

Problem 4.10.1 Solution

Flip a fair coin 100 times and let X be the number of heads in the first 75 flips and Y be the
number of heads in the last 25 flips. We know that X and Y are independent and can find their
PMFs easily.

25

Px@=(7)arm A= ("

T

)(1/2)25 W
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The joint PMF of X and N can be expressed as the product of the marginal PMFs because we
know that X and Y are independent.

Pev @) = () () s )

Y

Problem 4.10.2 Solution
Using the following probability model

3/4 k=0
Px(k)y=Py(k)=<¢ 1/4 k=20 (1)
0 otherwise
We can calculate the requested moments.
EX]=3/4-04+1/4-20=5 (2)
Var[X] =3/4-(0—5)*+1/4-(20 - 5)* =75 (3)
EX+Y]|=E[X|+E[X]=2E[X]|=10 (4)
Since X and Y are independent, Theorem 4.27 yields
Var[X + Y] = Var[X] 4+ Var[Y] = 2 Var[X] = 150 (5)
Since X and Y are independent, Px y (z,y) = Px(z)Py(y) and
EXy2X ] = " 3 Xv2XPxy (z,y) = (20)(20)2°°C% Px (20) Py (20) (6)
£=0,20 y=0,20
= 2.75 x 10'2 (7)

Problem 4.10.3 Solution

(a) Normally, checking independence requires the marginal PMFs. However, in this problem, the
zeroes in the table of the joint PMF Px y (z,y) allows us to verify very quickly that X and
Y are dependent. In particular, Px(—1) =1/4 and Py (1) = 14/48 but

Pxy (=1,1) =0+# Px (1) Py (1) (1)

(b) To fill in the tree diagram, we need the marginal PMF Px(z) and the conditional PMF's
Py x(y|x). By summing the rows on the table for the joint PMF, we obtain

Pyy(z,y) |y=—-1 y=0 y=1 Px(z)
r=_1 | 3/16 1/16 0  1/4 -
z=0 16 1/6 1/6  1/2
r=1 0 1/8 1/8 1/4

Now we use the conditional PMF Py|x(y|r) = Pxy(z,y)/Px(x) to write
3/4 y=-1

1/3 y=-1,0,1
Py x (y—1) =< 1/4 y=0 Pyix (40) = { 0/ otherwise )
0 otherwise
_J 12 y=0.1
Pyix (Wl1) = { 0  otherwise @
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Now we can us these probabilities to label the tree. The generic solution and the specific
solution with the exact values are

Pyix(=1]-1) _y=-1 3/4_vy=-1

Pyix(-10)_~Y="1 13 V=1
P X=0 Sy Y0 75— X=0 g Y=0

hyﬂ /3™ y—1
Px (1) _, Prix(0) 1/4 1/2

— Y — =
Py ix (1) Y=1 13~ vy=1

Problem 4.10.4 Solution
In the solution to Problem 4.9.10, we found that the conditional PMF of M given N is

Pyn (m|n) = { (():z)(l/?’)m(?/?))”_m Zzh:er(‘);éé...,n

Since Pyyn(m|n) depends on the event N = n, we see that M and N are dependent.

Problem 4.10.5 Solution

We can solve this problem for the general case when the probability of heads is p. For the fair coin,
p = 1/2. Viewing each flip as a Bernoulli trial in which heads is a success, the number of flips until
heads is the number of trials needed for the first success which has the geometric PMF

[ A=-p*lp z=1,2,...
Px, (x) = { 0 otherwise 1)

Similarly, no matter how large X; may be, the number of additional flips for the second heads
is the same experiment as the number of flips needed for the first occurrence of heads. That
is, Px,(z) = Px,(z). Moreover, the flips needed to generate the second occurrence of heads are
independent of the flips that yield the first heads. Hence, it should be apparent that X; and X»
are independent and

r1+x2—2,2

1—p p* x1=1,2,...;00=1,2,...
P xa o1,02) = Py, o) Py o) = { {177 o

(2)

However, if this independence is not obvious, it can be derived by examination of the sample path.
When x1 > 1 and 29 > 1, the event {X; = 21, X9 = 2} occurs iff we observe the sample sequence

tt---t h tt---t h (3)
N—— N——

x1 — 1 times x2 — 1 times

The above sample sequence has probability (1—p)®*~!p(1—p)*2~!p which in fact equals Py, x,(z1,z2)
given earlier.
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Problem 4.10.6 Solution
We will solve this problem when the probability of heads is p. For the fair coin, p = 1/2. The
number X; of flips until the first heads and the number X5 of additional flips for the second heads
both have the geometric PMF

1_p x_]'p 1’:1,2,...
Px, (x) = Px, (z) = { E) ) otherwise

(1)
Thus, E[X;] = 1/p and Var[X;] = (1 — p)/p?. By Theorem 4.14,

ElY]=E[Xi] - E[X2] =0 (2)
Since X7 and X5 are independent, Theorem 4.27 says

Var[Y] = Var[X,] 4+ Var[—X»] = Var[X;] 4+ Var[X,] = 2(1]; p) 3)

Problem 4.10.7 Solution
X and Y are independent random variables with PDFs

1,-z/3 >0 1,-y/2 >0
_ 36 xr = _ 26 Yy =
Ix (@) { 0 otherwise fr () { 0 otherwise (1)
(a) To calculate P[X > Y], we use the joint PDF fxy(z,y) = fx(z)fy(y).
PX>Y)= ([ rxt) fr ) dody )
x>y
1 1
_ - o—y/2 - o —x/3
/0 5¢ /y 3¢ dx dy (3)
:/ lefy/2€*y/3 dy (4)
0o 2
< 1/2 3
— Ce W2y gy — L2 2 5
/0 2°¢ YT 12+23 7 5)

(b) Since X and Y are exponential random variables with parameters Ay = 1/3 and Ay = 1/2,
Appendix A tells us that E[X] = 1/Ax = 3 and E[Y] = 1/A\y = 2. Since X and Y are
independent, the correlation is E[XY] = E[X]|E[Y] = 6.

(c) Since X and Y are independent, Cov[X,Y] = 0.

Problem 4.10.8 Solution

(a) Since F[—Xs| = —E[X2], we can use Theorem 4.13 to write

BEXi —Xo] = E[Xy + (=X2)] = E[Xi] + B [-X?] (1)
= E[Xi] - E[X)] (2)
=0 (3)
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(b) By Theorem 3.5(f), Var[—X3] = (—1)? Var[Xs] = Var[X3]. Since X; and X, are independent,
Theorem 4.27(a) says that

Var[X1 — XQ} = Var[X1 + (—Xg)] (4)
= Var[Xl] + Var[—Xz] (5)
= 2 Var[X] (6)

Problem 4.10.9 Solution
Since X and Y are take on only integer values, W = X + Y is integer valued as well. Thus for an
integer w,

Py (w)=PW=w =P[X+Y =u]. (1)

Suppose X = k, then W = w if and only if Y = w — k. To find all ways that X +Y = w, we must
consider each possible integer k£ such that X = k. Thus

Py(w)= > PX=kY=w-Fk= i Pxy (k,w — k). (2)

k=—00 k=—00

Since X and Y are independent, Px y (k,w — k) = Px(k)Py (w — k). It follows that for any integer
w7

Py (w)= > Px(k)Py(w—k). (3)

Problem 4.10.10 Solution
The key to this problem is understanding that “short order” and “long order” are synonyms for
N =1 and N = 2. Similarly, “vanilla”, “chocolate”, and “strawberry” correspond to the events
D =20, D =100 and D = 300.

(a) The following table is given in the problem statement.

vanilla choc. strawberry
short 0.2 0.2 0.2
order
long 01 02 0.1
order

This table can be translated directly into the joint PMF of N and D.
Pyp(n,d)|d=20 d=100 d =300
n=1 | 0.2 0.2 0.2 (1)
n=2 | 0.1 0.2 0.1
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(b) We find the marginal PMF Pp(d) by summing the columns of the joint PMF. This yields

0.3 d=20,
0.4 d =100,
Pp (d) = 0.3 d =300, (2)

0 otherwise.

(c) To find the conditional PMF Pp)y(d|2), we first need to find the probability of the condition-

ing event
Py (2) = PN,D (2, 20) + PN,D (2, 100) + PN,D (2, 300) =04 (3)
The conditional PMF of N D given N = 2 is
1/4 d=20
_ Pyp(2,d) ) 1/2 d=100
Fo (d12) = =5~ 2) ) 1/4 d=300 )
0 otherwise
(d) The conditional expectation of D given N = 2 is
E[DIN =2 = dPpy (d]2) = 20(1/4) + 100(1/2) + 300(1/4) = 130 (5)

d

(e) To check independence, we could calculate the marginal PMFs of N and D. In this case,
however, it is simpler to observe that Pp(d) # Pp|y(d|2). Hence N and D are dependent.

(f) In terms of N and D, the cost (in cents) of a fax is C' = N D. The expected value of C' is

E[C] =) ndPyp (n,d) (6)
n,d

= 1(20)(0.2) + 1(100)(0.2) + 1(300)(0.2) (7)

+2(20)(0.3) 4 2(100)(0.4) + 2(300)(0.3) = 356 (8)

Problem 4.10.11 Solution

The key to this problem is understanding that “Factory @Q” and “Factory R” are synonyms for
M =60 and M = 180. Similarly, “small”, “medium”, and “large” orders correspond to the events
B=1,B=2and B =3.

(a) The following table given in the problem statement

Factory @ Factory R

small order 0.3 0.2
medium order 0.1 0.2
large order 0.1 0.1

can be translated into the following joint PMF for B and M.
Pg g (b,m) | m=60 m =180

b=1 0.3 0.2
b=2 0.1 0.2 (1)
b=3 0.1 0.1
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(b) Before we find E[B], it will prove helpful to find the marginal PMFs Pg(b) and Pys(m). These

can be found from the row and column sums of the table of the joint PMF

P (b,m) | m=60 m =180 | Pg(b)

b=1 0.3 0.2 0.5

b=2 0.1 0.2 0.3 (2)
b=3 0.1 0.1 0.2

Par (m) 0.5 0.5

The expected number of boxes is

E[B] = bPg (b) = 1(0.5) + 2(0.3) + 3(0.2) = 1.7 (3)
b

(¢) From the marginal PMF of B, we know that Pp(2) = 0.3. The conditional PMF of M given

B=2is /
1/3 m =60
P 2
Py (m|2) = w =< 2/3 m=180 (4)
5 (2) 0 otherwise
(d) The conditional expectation of M given B = 2 is
E[M|B=2]= ZmPM|B (m]2) = 60(1/3) + 180(2/3) = 140 (5)

(e) From the marginal PMFs we calculated in the table of part (b), we can conclude that B and
M are not independent. since Pg pr(1,60) # Pg(1)Pp(m)60.

(f) In terms of M and B, the cost (in cents) of sending a shipment is C' = BM. The expected
value of C'is

E[C] =) bmPp (b,m) (6)
b,m

= 1(60)(0.3) 4+ 2(60)(0.1) + 3(60)(0.1) (7)

4+ 1(180)(0.2) 4 2(180)(0.2) 4 3(180)(0.1) = 210 (8)

Problem 4.10.12 Solution
Random variables X7 and Xy are iiid with PDF

/2 0<z<2,

fx (@) = { 0 otherwise. (1)
(a) Since X and X5 are identically distributed they will share the same CDF Fx(z).
z 0 <0
FX(x):/ fx (a)da/ =4 2?/4 0<a<2 (2)
0 1 x> 2
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(b) Since X; and X are independent, we can say that

P[X;1 <1,X; <1 =P[X; <1 P[Xa < 1] = Fy, (1) Fx, (1) = [Fx (1)]* = —

(¢) For W = max(X;, X2),
FW (1) = P[HlaX(Xl,Xg) < 1] = P[Xl < 1,X2 < 1]
Since X7 and Xy are independent,

Fw(1)=P[X; <1 P[Xo< 1] = [Fx (1)) = 1/16

Fy (w) = P max(X1, X2) <w] = P[X; < w, Xy < w]

Since X7 and X5 are independent,

0 w <0
Fy (w) = P[X1 <w]P[Xe <w] = [Fx (w)*={ w!/16 0<w<2
1 w > 2

Problem 4.10.13 Solution
X and Y are independent random variables with PDF's

= {2 0525

3y 0<y<1
Iy y) = { 0 otherwise

otherwise

(1)

For the event A = {X > Y}, this problem asks us to calculate the conditional expectations E[X |A]
and E[Y|A]. We will do this using the conditional joint PDF fx y|a(x,y). Since X and Y are
independent, it is tempting to argue that the event X > Y does not alter the probability model
for X and Y. Unfortunately, this is not the case. When we learn that X > Y, it increases the
probability that X is large and Y is small. We will see this when we compare the conditional

expectations E[X|A] and EY|A] to E[X] and E[Y].

(a) We can calculate the unconditional expectations, E[X] and E[Y], using the marginal PDFs

fx(x) and fy (y)-

E[X]:/_fo(x) dm:/12x2dm:2/3

0

e} 1
E[Y]:/_ fr () dy:/o 3y* dy = 3/4

(2)
(3)

(b) First, we need to calculate the conditional joint PDF ipdf X,Y|Axz,y. The first step is to

write down the joint PDF of X and Y:

B [ 6zy* 0<2<1,0<y<l1
Ixy (y) = fx () fy (y) = { 0 otherwise
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The event A has probability

Y
A
4 PlAl= [[ e (e dydo (5)
x>y
X>Y 1 x 5
e = / / 6xy” dy dx (6)
0o Jo
y X 1
1 :/ 22t dx = 2/5 (7)
0
Y The conditional joint PDF of X and Y given A is
14
Ixy (%)
S (r,y) €A
fxya(z,y) = Pap (@) . (8)
0 otherwise
[ 15ay? 0<y<ax<l1
T * _{ 0 otherwise (9)

The triangular region of nonzero probability is a signal that given A, X and Y are no longer
independent. The conditional expected value of X given A is

EXA = [ [ eyl nydyds (10)
1 T
=15 ZL'Q/ y? dy dx (11)
0 0
1
= 5/ 2° dx = 5/6. (12)
0
The conditional expected value of Y given A is
Bl = [ [ uievia ) dyds (13)
1 T
:15/ 3:/ y> dy dx (14)
0 0
15 [t
=— [ 2°dx=5/8. (15)
4 Jo

We see that E[X|A] > E[X] while E[Y|A] < E[Y]. That is, learning X > Y gives us a clue
that X may be larger than usual while Y may be smaller than usual.

Problem 4.10.14 Solution
This problem is quite straightforward. From Theorem 4.4, we can find the joint PDF of X and Y

1S

2 €T x
ey eyy) = HE O] AW )y () )

Hence, Fxy(z,y) = Fx(z)Fy(y) implies that X and Y are independent.
If X and Y are independent, then

fxy (z,y) = fx (z) fy (v) (2)
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By Definition 4.3,

Fxy (z,y) = //ny ) dv du 3)
(Fros)(faoe)
= Fx (z) Fx (z) (5)

Problem 4.10.15 Solution
Random variables X and Y have joint PDF
Ne M 0<z< Y

Ixy(z,y) = { 0 (1)

otherwise
For W =Y — X we can find fiy(w) by integrating over the region indicated in the figure below to
get Fyy(w) then taking the derivative with respect to w. Since Y > X, W =Y — X is nonnegative.
Hence Fyy(w) =0 for w < 0. For w > 0,

Y
Fy(w)=1-P[W>w =1-P[Y > X + w] (2)
. =1- / / 26~ M dy da (3)
X<Y<X+w
X =1—e ™ (4)
The complete expressions for the joint CDF and corresponding joint PDF are
0 w<0 0 w <0
v ={ | o wso fw@={ 5 o 03 5)

Problem 4.10.16 Solution

(a) To find if W and X are independent, we must be able to factor the joint density function
fx w(z,w) into the product fx(z)fw(w) of marginal density functions. To verify this, we
must find the joint PDF of X and W. First we find the joint CDF.

Fxw (z,w) =P[X <2, W <] (1)
=PX<z,YV-X<w=P[X<zY <X +w (2)

Since Y > X, the CDF of W satisfies Fx w(z,w) = P[X <z,X <Y < X +w]|. Thus, for
x>0 and w > 0,

Y Fxw (z,w) / / e dy do’ (3)
z/

X< NIX<Y<X+w}

/4w
= / < —Xe M )dx' (4)
0 !
:/ (_)\ef)\(x’+w)+)\ef)\x’) da’ (5)
0

efA(:v’er) - 67)\:1:’ *
0
=(1—e )1 -e) (7)
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We see that Fx w(z,w) = Fx(x)Fw(w). Moreover, by applying Theorem 4.4,

82FX,W (:C, ’U)) _ Az - \w __

Since we have our desired factorization, W and X are independent.

Ixw (z,w) =

(b) Following the same procedure, we find the joint CDF of Y and W.

Fyy (w,y) =P[W <w,Y <y|=P]Y — X <w,Y <y
=PlY <X +wY <yl

(9)
(10)

The region of integration corresponding to the event {Y < z 4+ w,Y < y} depends on whether
y <wory > w. Keep in mind that although W =Y — X <Y, the dummy arguments y and
w of fyy(w,y) need not obey the same constraints. In any case, we must consider each case

separately.
For y > w, the integration is

Y y—w
Fwy (w,y) / / 2 du du
{Y<yIN{Y<X+w}

/ / A2e M do du
y—w Ju

It follows that

B o) = [ o
0 yew
=1—e M — dwe M.
For y < w,
Y
Fwy (w,y) / / A2e M do du
{Y<y}
| :/[Ae’\y—F)\e ]du
- 0
X — —)\ue_ky _ e—)\u
0

=1-(1+\y)e ¥
The complete expression for the joint CDF is

L—e ™ - dwe™ 0<w<y
Fyy (w,y) =4 1—(1+Xye ™ 0<y<w
0 otherwise

Applying Theorem 4.4 yields

PFwy (w,y 2X2e M o<w<
o ) = ZELr ) _ {28207 05w o

ow Oy 0 otherwise
The joint PDF fiyy (w,y) doesn’t factor and thus W and Y are dependent.
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Problem 4.10.17 Solution
We need to define the events A = {U < u} and B = {V < v}. In this case,

Fuy (u,0) = P[AB] = P[B] — P[A°B] = P[V <] - P[U >u,V < v (1)

Note that U = min(X,Y) > w if and only if X > w and Y > w. In the same way, since V =
max(X,Y), V <wif and only if X <v and Y < v. Thus

PlU>u,V<v]=PX>uY>uX<0vY < (2)
=Plu<X <v,u<Y <uv] (3)
Thus, the joint CDF of U and V satisfies
Fyv (u,v) =PV <v]—=P[U >u,V <] (4)
=PX<v,Y<v]-Plu<X <vu<X < (5)
Since X and Y are independent random variables,
Fyy (u,v) =P[X <v]PlY <v]-Plu< X <v]Plu<X < (6)
= Fix (v) Fy (v) — (Fx (v) = Fx (u)) (Fy (v) = Fy (u)) (7)
= Fix (v) Fy (u) + Fx (u) Fy (v) — Fx (u) Fy (u) (8)
The joint PDF is
O*F,
furw ) = TV (00) )
0
= 5, x 0) Fy (w) + Fx (u) fy (v)] (10)
= fx (u) fy (v) + fx (v) fy (v) (11)
Problem 4.11.1 Solution
Fxy (@) = ce” RGNS (1)

The omission of any limits for the PDF indicates that it is defined over all x and y. We know that
fxy(x,y) is in the form of the bivariate Gaussian distribution so we look to Definition 4.17 and
attempt to find values for oy, ox, E[X], E]Y] and p. First, we know that the constant is
1
c= (2)

B 2roxoyy/1— p?

Because the exponent of fxy(x,y) doesn’t contain any cross terms we know that p must be zero,
and we are left to solve the following for F[X], F[Y], ox, and oy:

S G

From which we can conclude that

E[X]|=E[Y]=0 (4)
ox =8 (5)
oy =18 (6)

Putting all the pieces together, we find that ¢ = ﬁ. Since p = 0, we also find that X and Y are
independent.
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Problem 4.11.2 Solution
For the joint PDF , ,
fxy(@,y) = cem G taytay), (1)

we proceed as in Problem 4.11.1 to find values for oy, ox, F[X], E[Y] and p.

(a) First, we try to solve the following equations

(LE[X]Y = 4(1 — p¥)a? (2)
0Xx
2
(22) —sa- e 3
oy
. (4)
ox0oy

The first two equations yield E[X]| = E[Y] =0
(b) To find the correlation coefficient p, we observe that
ox =1/Vil—p?) oy =1/\/8(1—p?) (5)
Using ox and oy in the third equation yields p = 1/v/2.
(c) Since p = 1/4/2, now we can solve for ox and oy.

ox =1/V2 oy =1/2 (6)

(d) From here we can solve for c.

c= ! _ (7)

B 2noxoy\/1—p? T

(e) X and Y are dependent because p # 0.

Problem 4.11.3 Solution

From the problem statement, we learn that

From Theorem 4.30, the conditional expectation of Y given X is
- Oy
EY|X] = iy (X) = py +p (X = px) = pX (2)
In the problem statement, we learn that E[Y|X| = X/2. Hence p = 1/2. From Definition 4.17, the

joint PDF is

1
Ly (0,y) = e 2l (3)
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Problem 4.11.4 Solution
The event B is the set of outcomes satisfying X2 + Y2 < 22. Of ocurse, the calculation of P[B]
depends on the probability model for X and Y.

(a) In this instance, X and Y have the same PDF

0.01 —50 < x <50
Fx (@) = fr (@) = { 0 otherwise (1)
Since X and Y are independent, their joint PDF is
107% —50 < 2 < 50,—50 <y < 50
per e =@ ={ o7 @

Because X and Y have a uniform PDF over the bullseye area, P[B] is just the value of the
joint PDF over the area times the area of the bullseye.

PBl=P[X*+Y?<2)] =107" 72 =47 - 10" ~ 0.0013 (3)

(b) In this case, the joint PDF of X and Y is inversely proportional to the area of the target.

[ 1/[750%] 22 +y? < 502
Py (@) = { 0 otherwise (4)
The probability of a bullseye is
P[B]—P[X2+Y2<22]—7T22 ~ (L 2~00016 (5)
a =0 a0z \25) T
(c) In this instance, X and Y have the identical Gaussian (0,0) PDF with o2 = 100; i.e.,
1 2 2
— _ —z° /20
x) = r) = e 6
fx (@) = fy () o (6)
Since X and Y are independent, their joint PDF is
1
fX,Y (3;‘7 y) E fX (x) fY (y) — 2—26—(x2+y2)/20-2 (7)
o
To find P[B], we write
Pl =P+ <2 = [[  pey (o) dody (8)
x2+y2§22
1 2 2 2
- _ —(I "l‘y )/20' d d 9
2702 //1,2+y2<226 vy )
This integral is easy using polar coordinates. With the substitutions z? + 32 = r2, and
dx dy = rdrdf,
PB = — /2 /27r e 127 dr g (10)
N 27TO'2 0 0
1 2 _7,.2/20.2
=— [ re dr (11)
o= Jo
2
= — /2 J=1—e 05 0.0198. (12)
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Problem 4.11.5 Solution

(a) The person’s temperature is high with probability
p=P[T>38) = P[T—37>38—37] =1 — &(1) = 0.159. (1)

Given that the temperature is high, then W is measured. Since p = 0, W and T are inde-

pendent and

W -7 o 10-7
2 2

q=P[W > 10] :P[ } —1—®(1.5) = 0.067. (2)

The tree for this experiment is

p T>38 <10

T<38

The probability the person is ill is

P[I]=P[T >38W >10] = P[T > 38| P[W > 10] = pq = 0.0107. (3)

(b) The general form of the bivariate Gaussian PDF is

(w—u1)2 2w tp) | (t—u2)2

o1 0102 o2

o 2(1-p?)
w,t) = 4
fwr (w,1) 277010'2\/@ )
With gy = E[W] =7, 01 =ow =2, o = E[T] =37 and 02 = o7 = 1 and p = 1/v/2, we
have
1 (w—"7)%2 V2w —"T7)(t—37) 5
fwr (w,t) = 3 exp [— T 2 + (1 —37) (5)

To find the conditional probability P[I|T = t], we need to find the conditional PDF of W
given T' = t. The direct way is simply to use algebra to find

Jwr (w,t)
fr (t)
The required algebra is essentially the same as that needed to prove Theorem 4.29. Its easier

just to apply Theorem 4.29 which says that given 1" = t, the conditional distribution of W is
Gaussian with

fwir (wlt) =

(6)

BIWIT =t] = E(W]+ " ( ~ B(T) (7)

Var[W|T = 1] = 0% (1 — p?) (®)
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Plugging in the various parameters gives
EW|T=t]=7+V2(t—37) and Var[W|T =t] =2 (9)
Using this conditional mean and variance, we obtain the conditional Gaussian PDF

1 -~ _ _ 2
fW‘T (wlt) = Ee (w—(T+V2(t—37))) /4 (10)

Given T = t, the conditional probability the person is declared ill is

PI|T =t =P[W > 10|T = {] (11)
W=7+ V2(t-37) 10— (T4 V2(t - 37))
_p 7 > % ] (12)
B 3-V20t-37)| [3V2
— P Z>T]—Q<T—(t—37)). (13)

Problem 4.11.6 Solution
The given joint PDF is

fX,Y (.’E, y) = de_(a212+b$y+62y2) (1)

In order to be an example of the bivariate Gaussian PDF given in Definition 4.17, we must have

2 1 2 1
a” = 5 C =532 _ 2
205 (1 — p?) 203 (1 — p?)
— 1
b= —F d=
oxoy(1l—p?) 2roxoyy/1— p?
We can solve for ox and oy, yielding
1 1
ox = ———— oy = ——— 2
a\/2(1 — p?) c/2(1 = p?) @

Plugging these values into the equation for b, it follows that b = —2acp, or, equivalently, p = —b/2ac.
This implies

1
2 _ _ 2\,22_ 22 32
d—4W2U§(J}2/(1_p2)—(1—p)ac—ac—b/4 (3)

Since |p| < 1, we see that |b| < 2ac. Further, for any choice of a, b and ¢ that meets this constraint,

choosing d = /a?c? — b? /4 yields a valid PDF.

Problem 4.11.7 Solution
From Equation (4.146), we can write the bivariate Gaussian PDF as

LI RO o S

e~ Wiy (2))*/25% (1)
oxV 2w oy V2w

fxy (v,y) =

where fiy (z) = py + pZ=(z — px) and 6y = oy /1 — p?. However, the definitions of iy (z) and
oy are not particularly important for this exercise. When we integrate the joint PDF over all x
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and y, we obtain

[oe) o o0 1 oo 1 _ _
[ iy @y deay = | etk [ e~ @25 gy g (2)

—oo OX V2T 0o Oy V2T
1
—00 OXV 2w

The marked integral equals 1 because for each value of x, it is the integral of a Gaussian PDF of
one variable over all possible values. In fact, it is the integral of the conditional PDF fy|x (y|z)
over all possible y. To complete the proof, we see that

[e.9] o0 o) 1
LA N L )

since the remaining integral is the integral of the marginal Gaussian PDF fx(x) over all possible
x.

Problem 4.11.8 Solution
In this problem, X; and Xs are jointly Gaussian random variables with E[X;] = u;, Var[X;] = o
and correlation coefficient p12 = p. The goal is to show that Y = X X5 has variance

Var[Y] = (14 p*)oto3 + pios + p307 + 2ppi pao109. (1)
Since Var[Y] = E[Y?] — (E[Y])?, we will find the moments of Y. The first moment is
EY] = E[X1Xs] = Cov [ X1, Xs| + E[X1]| E[X3] = poi1oa + 1 2. (2)
For the second moment of Y, we follow the problem hint and use the iterated expectation
E[Y?] = E[X{X3] = E [E [X{X3|Xs]] = E[X5E [X7|X2]] (3)
Given Xy = x9, we observe from Theorem 4.30 that X is is Gaussian with

(o}
BIX|Xe = 2] = i+ p (= pa), VarlXi| Xz = ao] =of(1=p%). ()

Thus, the conditional second moment of X7 is

E [X7|X2] = (E[X1|X2])? + Var[X1| Xo] (5)
2
= <u1 - pg—;(X2 - M2)> +07(1-p% (6)
= [ +oi(1—p?)] + 2PM12—;(X2 — p2) + P2J—§(X2 — p2)?. (7)
b

It follows that
E [X7X3]| = E[X3FE [X{|X7]] (8)

2
o1 o

= F |[uf + 05 (1 - p*)]X35 + 2o (X2 = 1i2) X3 + pQU—é(Xz —w)?X3|.  (9)
2
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Since E[X3] = o3 + i3,

E[X{X3] = (1 +0i(1 = p?)) (03 + 13)
2

+ 2ppm1 Z—;E (X2 — p2) X3] + p2%E [(X2 — ) X3] . (10)
2
We observe that
E [(Xy — p2)X3] = E [(Xo — p2)(Xa — p2 + pia)?] (11)
= E [(X2 — po) (X2 — p2)? + 2p2( X — p2) + 113)] (12)
= E [(X2 — p12)*] + 2u2E [(Xa — p2)*] + p2E [(X2 — p2)] (13)

We recall that E[Xs — us] = 0 and that F[(X2 — u2)?] = 03. We now look ahead to Problem 6.3.4
to learn that
E[(Xo—mw)’] =0, E[(X;—p2)'] =303 (14)

This implies
E (X2 — p2) X3] = 2203, (15)

Following this same approach, we write

E (X2 — p2)*X3] = E [(X2 — p2)* (X2 — p2 + p2)°] (16)
= E [(Xa — p2)? (X — p12)? + 2p(X2 — pia) + 113) ] (17)
= E [(Xy — p2)” (X2 — p12)” + 2p2( X — pr2) + p13)] (18)
= E [(X2 — p2)"] + 2u2E [ X5 — p2)®] + 13 E [(X2 — p2)?] (19)
It follows that
E [(Xa — p2)?X3] = 305 + pi303. (20)

Combining the above results, we can conclude that

2
g1 g
BXTXF] = (401 (1= p%) (03 + ) + 2o _~(2020%) + p* 5 (803 +p303) - (21)
2
= (142p%)0705 + p307 + pios + pips + dppn paoios. (22)
Finally, combining Equations (2) and (22) yields

VarlY] = B [X2X3] - (B [X,X2)? 23)
= (1+ p)ot03 + pios + 507 + 2pp pia010. (24)

Problem 4.12.1 Solution

The script imagepmf in Example 4.27 generates the grid variables SX, SY, and PXY. Recall that
for each entry in the grid, SX. SY and PXY are the corresponding values of z, y and Px y(z,y).
Displaying them as adjacent column vectors forms the list of all possible pairs z,y and the proba-
bilities Px y (z,y). Since any MATLAB vector or matrix x is reduced to a column vector with the
command x(:), the following simple commands will generate the list:
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>> format rat;
>> imagepmf;
>> [SX(:) SY(:) PXY(:)]

ans =
800 400 1/5
1200 400 1/20
1600 400 0
800 800 1/20
1200 800 1/5
1600 800 1/10
800 1200 1/10
1200 1200 1/10
1600 1200 1/5

>>

Note that the command format rat wasn’t necessary; it just formats the output as rational num-
bers, i.e., ratios of integers, which you may or may not find esthetically pleasing.

Problem 4.12.2 Solution

In this problem, we need to calculate E[X], E[Y], the correlation E[XY], and the covariance
Cov[X,Y] for random variables X and Y in Example 4.27. In this case, we can use the script
imagepmf .m in Example 4.27 to generate the grid variables SX, SY and PXY that describe the joint
PMF P)Qy([]}, y)

However, for the rest of the problem, a general solution is better than a specific solution. The
general problem is that given a pair of finite random variables described by the grid variables SX,
SY and PXY, we want MATLAB to calculate an expected value E[g(X,Y’)]. This problem is solved
in a few simple steps. First we write a function that calculates the expected value of any finite
random variable.

function ex=finiteexp(sx,px);

%Usage: ex=finiteexp(sx,px)

%returns the expected value E[X]

%of finite random variable X described
%by samples sx and probabilities px
ex=sum((sx(:)).*(px(:)));

Note that finiteexp performs its calculations on the sample values sx and probabilities px using
the column vectors sx(:) and px(:). As a result, we can use the same finiteexp function when
the random variable is represented by grid variables. For example, we can calculate the correlation
r = E[XY] as

r=finiteexp(SX.*SY,PXY)

It is also convenient to define a function that returns the covariance:

function covxy=finitecov(SX,SY,PXY);
%#Usage: cxy=finitecov(SX,SY,PXY)
J%returns the covariance of

%finite random variables X and Y
%given by grids SX, SY, and PXY
ex=finiteexp (SX,PXY);
ey=finiteexp(SY,PXY);
R=finiteexp(SX.*SY,PXY);
covxy=R-ex*ey;
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The following script calculates the desired quantities:

%imageavg.m >> imageavg
%Solution for Problem 4.12.2 ex =
imagepmf; %defines SX, SY, PXY 1180
ex=finiteexp (SX,PXY) ey =
ey=finiteexp(SY,PXY) 860
rxy=finiteexp(SX.*SY,PXY) rxy =
cxy=finitecov(SX,SY,PXY) 1064000

cxy =

49200
>>

The careful reader will observe that imagepmf is inefficiently coded in that the correlation E[XY]
is calculated twice, once directly and once inside of finitecov. For more complex problems, it
would be worthwhile to avoid this duplication.

Problem 4.12.3 Solution
The script is just a MATLAB calculation of F'x y (x,y) in Equation (4.29).

%trianglecdfplot.m
[X,Y]=meshgrid(0:0.05:1.5);

R=(0<=Y) . % (Y<=X) . # (X<=1) . * (2% (X.*Y) - (Y."2));
R=R+((0<=X) . *(X<Y) . *(X<=1) .*(X."2));
R=R+((0<=Y) .*(Y<=1) . % (1<X) . * ((2%Y)-(Y."2)));
R=R+((X>1) .*x(Y>1));

mesh(X,Y,R);

xlabel(’\it x’);

ylabel(’\it y’);

For functions like F'x y (z,y) that have multiple cases, we calculate the function for each case and
multiply by the corresponding boolean condition so as to have a zero contribution when that case
doesn’t apply. Using this technique, its important to define the boundary conditions carefully to
make sure that no point is included in two different boundary conditions.

Problem 4.12.4 Solution
By following the formulation of Problem 4.2.6, the code to set up the sample grid is reasonably
straightforward:

function [SX,SY,PXY]=circuits(n,p);
%Usage: [SX,SY,PXY]=circuits(n,p);
% (See Problem 4.12.4)
[SX,SY]=ndgrid(0:n,0:n);
PXY=0%SX ;
PXY(find ((SX==n) & (SY==n)))=p~n;
for y=0:(n-1),
I=find ((SY==y) &(SX>=SY) &(SX<n));
PXY(D)=(p y)*x(1-p)* ...
binomialpmf (n-y-1,p,SX(I)-y);

end;

The only catch is that for a given value of y, we need to calculate the binomial probability of x —y
successes in (n —y — 1) trials. We can do this using the function call

binomialpmf (n-y-1,p,x-y)

193



However, this function expects the argument n-y-1 to be a scalar. As a result, we must perform a
separate call to binomialpmf for each value of y.

An alternate solution is direct calculation of the PMF Py y(z,y) in Problem 4.2.6. In this
case, we calculate m! using the MATLAB function gamma(m+1). Because, gamma(x) function will
calculate the gamma function for each element in a vector x, we can calculate the PMF without
any loops:

function [SX,SY,PXY]=circuits2(n,p);
%Usage: [SX,SY,PXY]=circuits2(n,p);
% (See Problem 4.12.4)
[SX,SY]=ndgrid(0:n,0:n);
PXY=0%SX;
PXY(find ((SX==n) & (SY==n)))=p~n;
I=find ((SY<=SX) &(SX<n));
PXY (I)=(gamma (n-SY(I))./(gamma (SX(I)-SY(I)+1)...
.xgamma (n-SX(I)))) .*(p. SX(I)) .*((1-p) .~ (n-SX(I)));

Some experimentation with cputime will show that circuits2(n,p) runs much faster than circuits(n,p).
As is typical, the for loop in circuit results in time wasted running the MATLAB interpretor and
in regenerating the binomial PMF in each cycle.

To finish the problem, we need to calculate the correlation coefficient

XYy = —— - (1)

In fact, this is one of those problems where a general solution is better than a specific solution.
The general problem is that given a pair of finite random variables described by the grid variables
SX, SY and PMF PXY, we wish to calculate the correlation coeflicient

This problem is solved in a few simple steps. First we write a function that calculates the
expected value of a finite random variable.

function ex=finiteexp(sx,px);

%Usage: ex=finiteexp(sx,px)

%returns the expected value E[X]

%of finite random variable X described
%by samples sx and probabilities px

ex=sum((sx(:)).*x(px(:)));

Note that finiteexp performs its calculations on the sample values sx and probabilities px using
the column vectors sx(:) and px(:). As a result, we can use the same finiteexp function when
the random variable is represented by grid variables. We can build on finiteexp to calculate the
variance using finitevar:

function v=finitevar(sx,px);

%Usage: ex=finitevar(sx,px)

%  returns the variance Var[X]

% of finite random variables X described by
%  samples sx and probabilities px
ex2=finiteexp(sx."2,px);

ex=finiteexp(sx,px);

v=ex2-(ex"2);

Putting these pieces together, we can calculate the correlation coefficient.
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function rho=finitecoeff (SX,SY,PXY);

%Usage: rho=finitecoeff (SX,SY,PXY)
%Calculate the correlation coefficient rho of
%finite random variables X and Y
ex=finiteexp(SX,PXY); vx=finitevar (SX,PXY);
ey=finiteexp(SY,PXY); vy=finitevar(SY,PXY);
R=finiteexp(SX.*SY,PXY);
rho=(R-ex*ey) /sqrt (vx*vy) ;

Calculating the correlation coefficient of X and Y, is now a two line exercise..

>> [SX,SY,PXY]=circuits2(50,0.9);
>> rho=finitecoeff (SX,SY,PXY)
rho =
0.4451
>>

Problem 4.12.5 Solution

In the first approach X is an exponential (\) random variable, Y is an independent exponential
(1) random variable, and W = Y/X. we implement this approach in the function wrvl.m shown
below.

In the second approach, we use Theorem 3.22 and generate samples of a uniform (0, 1) random
variable U and calculate W = Fy;}(U). In this problem,

A
Fi =1—-—. 1
w () =1 5 )
Setting u = Fyy(w) and solving for w yields
A U
_ 1 _ 7
w=Fit 0 =2 (1) )

We implement this solution in the function wrv2. Here are the two solutions:

function w=wrvil(lambda,mu,m)
WUsage: w=wrvl(lambda,mu,m)
#Return m samples of W=Y/X
%X is exponential (lambda)
%Y is exponential (mu)

x=exponentialrv(lambda,m) ;
y=exponentialrv(mu,m) ;
w=y./x;

function w=wrv2(lambda,mu,m)
%Usage: w=wrvl(lambda,mu,m)
%Return m samples of W=Y/X
%X is exponential (lambda)
%Y is exponential (mu)

%Uses CDF of F_W(w)

u=rand(m,1);
w=(lambda/mu) *u./(1-u);

We would expect that wrv2 would be faster simply because it does less work.

instructive to account for the work each program does.

In fact, its

e wrvl Each exponential random sample requires the generation of a uniform random variable,
and the calculation of a logarithm. Thus, we generate 2m uniform random variables, calculate

2m logarithms, and perform m floating point divisions.

e wrv2 Generate m uniform random variables and perform m floating points divisions.

This quickie analysis indicates that wrv1 executes roughly 5m operations while wrv2 executes about
2m operations. We might guess that wrv2 would be faster by a factor of 2.5. Experimentally, we
calculated the execution time associated with generating a million samples:
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>> t2=cputime;w2=wrv2(1,1,1000000) ;t2=cputime-t2

t2 =
0.2500
>> tl=cputime;wl=wrv1(1,1,1000000) ;tl=cputime-t1
tl =
0.7610
>>

We see in our simple experiments that wrv2 is faster by a rough factor of 3. (Note that repeating
such trials yielded qualitatively similar results.)
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Problem Solutions — Chapter 5

Problem 5.1.1 Solution
The repair of each laptop can be viewed as an independent trial with four possible outcomes
corresponding to the four types of needed repairs.

(a)

Since the four types of repairs are mutually exclusive choices and since 4 laptops are returned
for repair, the joint distribution of Ny,..., Ny is the multinomial PMF

4
PN17-~~7N4 (n17 S 777’4) = <n1 N, M3 M)P?IPSQP?PT (1)

41 8 \P1 (4\"2 (2\N3 (1\"4 _ 4
_ nilnalnglng! (E) (E) (1_5) (ﬁ) ny+ctng = 4,7%‘ > 0
otherwise
(2)
Let Lo denote the event that exactly two laptops need LCD repairs. Thus P[Ls] = Py, (2).

Since each laptop requires an LCD repair with probability p; = 8/15, the number of LCD
repairs, Ny, is a binomial (4,8/15) random variable with PMF

Pn, (n1) = <:1> (8/15)”1(7/15)4—n1 (3)

The probability that two laptops need LCD repairs is

Py, (2) = (;l) (8/15)%(7/15)* = 0.3717 (4)

A repair is type (2) with probability ps = 4/15. A repair is type (3) with probability ps =
2/15; otherwise a repair is type “other” with probability p, = 9/15. Define X as the number
of “other” repairs needed. The joint PMF of X, Ny, N3 is the multinomial PMF

4 AN™ (2\™ [ 9)?
PNz,Ns,X (n2’n3’x) - (nz ns $> (15) <15) <15> (5)

However, Since X 4+ 4 — Ny — N3, we observe that

Pny Ny (n2,1n3) = Py Ny, x (n2,13,4 — ng — n3) (6)

o) () () ()
B <1%> <n2,n3,4in2—n3> (g> <§> d (8)

Similarly, since each repair is a motherboard repair with probability po = 4/15, the number
of motherboard repairs has binomial PMF

o= (2) ()72 :
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Finally, the probability that more laptops require motherboard repairs than keyboard repairs
is

P [N2 > N3] = PNQ,NB (170) + PN27N3 (2a O) + PN27N3 (27 1) + PN2 (3) + PN2 (4) (10)

where we use the fact that if No = 3 or Ny = 4, then we must have Ny > N3. Inserting the
various probabilities, we obtain

P [NQ > Ng] = PNg,Ng (1,0) + PN27N3 (2,0) + PNQ:NS (2, 1) + PN2 (3) + PN2 (4) (11)

Plugging in the various probabilities yields P[Ny > N3] = 8,656/16,875 ~ 0.5129.

Problem 5.1.2 Solution
Whether a computer has feature i is a Bernoulli trial with success probability p; = 27¢. Given that
n computers were sold, the number of computers sold with feature 7 has the binomial PMF

(,Z)p:”(l —p)™ n;=0,1,...,n
0 otherwise

Py, () = { 1)

Since a computer has feature i with probability p; independent of whether any other feature is
on the computer, the number N; of computers with feature ¢ is independent of the number of
computers with any other features. That is, N,..., N4y are mutually independent and have joint
PMF

Py, Ny (015 na) = Py (n1) Py (n2) Py (n3) Py (n4) (2)

Problem 5.1.3 Solution

(a) In terms of the joint PDF, we can write joint CDF as

1 Tn
FX1,...,Xn (a:1,...,33n) - / / le,.‘.,Xn (yla"'7yn) dyl dyn (1)
—00 —o0

However, simplifying the above integral depends on the values of each z;. In particular,
Ix1,..x,(y1,...,yn) = 1if and only if 0 < y; <1 for each 4. Since Fx, . x,(z1,...,2,) =0
if any x; < 0, we limit, for the moment, our attention to the case where z; > 0 for all 7. In
this case, some thought will show that we can write the limits in the following way:

max(1,21) min(1,z,)
Pt sz = [ e [ gy e
0 0

= min(1, z1) min(1, z2) - - - min(1, ;) (3)

A complete expression for the CDF of Xq,..., X, is

Fxy,x, (@1,

I, min(l,2;) 0<z,i=1,2,...,n
@n) = { 0 otherwise (4)
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(b) For n =3,

1-P [miinXi < 3/4} =P [mani > 3/4] (5)
= P[X1 > 3/4, X5 > 3/4, X5 > 3/4] (6)

/3/4 //4 //4 dx1 dl’g dLL’3 (7)

= (1-3/4)3=1/64 (8)

Thus P[min; X; < 3/4] = 63/64.
Problem 5.2.1 Solution

This problem is very simple. In terms of the vector X, the PDF is

1 0<x<1
0 otherwise

e = { 1)

However, just keep in mind that the inequalities 0 < x and x < 1 are vector inequalities that must
hold for every component x;.

Problem 5.2.2 Solution

In this problem, we find the constant ¢ from the requirement that that the integral of the vector
PDF over all possible values is 1. That is, [ -+ [*° fx(x)dx -+ dz, = 1. Since fx(x) = ca’x =
ey " a;x;, we have that

[ e [ [ (z) gz - da O
z(//dd) o
n 1 1 1
gul([) - ([r) ()] o
22@20):5 )

i=1
The requirement that the PDF integrate to unity thus implies

2
E?:l a;

CcC =

Problem 5.3.1 Solution
Here we solve the following problem:*

Given fx(x) with ¢ =2/3 and a1 = ag = a3 = 1 in Problem 5.2.2, find the marginal
PDF fx;(z3).

!The wrong problem statement appears in the first printing.
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Filling in the parameters in Problem 5.2.2, we obtain the vector PDF

2
_ s +z2+a3) 0<21,m0,23 <1
Fx (%) { 0 otherwise (1)
In this case, for 0 < x3 < 1, the marginal PDF of X3 is
fX3 x3) / / 1+ 2 + xg) dxry dxo (2)
= —/ ( “+ xox1 + 1‘31‘1) dxo (3)
3 0 2 r1=0
2 (t/1
-2 <§+x2+x3) dry ()
2 (wy b9
=5\5+t= =-|lz+z 5
3<2+2+x3x2>x2:0 3 2+2+:(}3 (5)
The complete expresion for the marginal PDF of X3 is
- 2(1+JJ3)/3 0<x3<1,
Fx (w3) = { 0 otherwise. (6)
Problem 5.3.2 Solution
Since Ji, Jo and Js are independent, we can write
Px (k) = Py, (k1) Py, (k2 — k1) Py, (k3 — k2) (1)

Since Pj,(j) > 0 only for integers j > 0, we have that Pk (k) > 0 only for 0 < k1 < kg < ks;
otherwise Pk (k) = 0. Finally, for 0 < k; < kg < ks,

P (k)= (1—p)" 'p(1 —p)»M-Ip(1 — p)fs~h1p (2)
= (1—p)2p® (3)

Problem 5.3.3 Solution
The joint PMF is

3 1 _ ki3_3 1 < kﬁ < kﬁ < k;
Pk (k) = Pg, K,.i5 (K1, k2, k3) = { g ( p) < K1 9 3

otherwise
(a) We start by finding Pg, r,(k1,k2). For 1 < k; < ks,

P\ Kk, (K1, k2) = Z Pr\ ks, 105 (K1, k2, k3) (2)

ks3=—o0
= > Pa-ph? (3)

ks=ko+1
=p’(1-p) 2 (1+(1-p)+(1—pP+-) (4)
= (1) )
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The complete expression is

2 ko—2
p?(1 — p)2 1<k <k
PKl,Kz (klak'Q) - { 0 ( ) otherxlzvise ’

Next we find Pk, k,(k1,k3). For ki > 1 and ks > ki + 2, we have

ks—1
Pk, k5 (K1, ks) = Z Prc, koo iy (k1 ko kg) = Y pP(1—p)Fs—®
ko=—00 ko=k1+1

= (ks — k1 — 1)p*(1 — p)*s~2
The complete expression of the PMF of Ky and K3 is

(ks — k1 — D)p3(1 — )3 1 < ky, by +2 < ks,

P, K, (K1, k3) = { 0 otherwise.

The next marginal PMF is

ko—1

Pr, iy (K2, k3) = Z Prc, gy sy (R ko, kg) = > pP(1—p)™ =3
kl—foo kl 1

= (k2 — 1)p*(1 = p)*s~?
The complete expression of the PMF of Ky and K3 is

(k‘g — 1)p3(1 —p)k3_3 1<ky < k‘g,

Pk, rcy (ko, k3) = { 0 otherwise.

(12)

(b) Going back to first principles, we note that K, is the number of trials up to and including

the nth success. Thus K is a geometric (p) random variable, K5 is an Pascal (2,

p) random

variable, and K3 is an Pascal (3,p) random variable. We could write down the respective
marginal PMFs of K1, K9 and K3 just by looking up the Pascal (n,p) PMF. Nevertheless, it

is instructive to derive these PMFs from the joint PMF Pg,| k, i, (k1, k2, k3).
For k1 > 1, we can find Pg, (k1) via

Pk, (k1) = Z Pr, i, (k1 ko) = Y p*(1—p)P?
ko=—00 ko=k1+1
=p(1—p)" I+ (1 -p)+(1-p)+-]
=p(1—pH!

The complete expression for the PMF of K is the usual geometric PMF

[ p—=pkTt K =1,2,...,
P, (k1) = { 0 otherwise.

Following the same procedure, the marginal PMF of K5 is

ko—1

Py, (k2) = Z Pry i, (k1 ko) = > pP(1—p) 2
k1=—00 k1=1

= (ky — 1)p*(1 — p)k2~2
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Since Pk, (k2) = 0 for ka2 < 2, the complete PMF is the Pascal (2, p) PMF

Pr (k) = (" 1)1 (19)

Finally, for k3 > 3, the PMF of K3 is

[e) ks—1
P, (k3) = Z PK2,K3 (k27 k3) = Z (kQ - 1)]93(1 _p)k3—3 (20)
ko=—00 ko=2
=[1+24--+ (ks = 2)p*(1 —p)" (21)
(ks —2)(ks —1) 4

= B ) (22)

Since Pk, (k3) = 0 for k3 < 3, the complete expression for P, (k3) is the Pascal (3,p) PMF

Pry (k) = (M5 )0 = e, (23)

Problem 5.3.4 Solution
For 0 < y; <y4 <1, the marginal PDF of Y7 and Y, satisfies

fviva (W1, 94) =/ fy (y) dyz dys (1)
—/y4(/y424d )d )
= " . Y3 | ay2

Ya
_ / 24(ys — y2) dys (3)
1
= —12(ys — )"0 = 12(ya — y1)° (4)

The complete expression for the joint PDF of Y7 and Y} is

[ 120ya—y)? 0<y<p<l
Friva (91,94) = { 0 otherwise (5)

For 0 < 91 <o <1, the marginal PDF of Y7 and Y5 is

Mive (1, 02) = // fy (y) dys dys (6)
— /y: (/y: 24dy4> dys (7)
= /1 24(1 — y3) dys = 12(1 — y)° (8)

Y2

The complete expression for the joint PDF of Y7 and Y5 is

[ 120-y)? 0<yi <y <1
iy, (W1, 92) = { 0 otherwise
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For 0 <y <1, the marginal PDF of Y7 can be found from

00 1
i (1) = /_ viye (Y1, y2) dys = / 12(1 — o) dys = 4(1 — y1)? (10)

Y1

The complete expression of the PDF of Y7 is

_ M -wm)? 0yl
P () = { 0 otherwise (11)
Note that the integral fy,(y1) = ffooo Jvi.va(y1, ya) dys would have yielded the same result. This is
a good way to check our derivations of fy, v, (y1,v4) and fy, v, (y1,v2).

Problem 5.3.5 Solution
The value of each byte is an independent experiment with 255 possible outcomes. Each byte takes
on the value b; with probability p; = p = 1/255. The joint PMF of Ny, ..., Noss is the multinomial
PMF
10000!
PNO ...,Nass (nO) ey n255) = —pnopnl o 'pn255 no + -+ Nas55 = 10000 (1)
e nglng! - - nass!
10000!
= (1/255)10000 ng + - -+ + noss = 10000 (2)
ng!nll tee 71255!
To evaluate the joint PMF of Ny and N7, we define a new experiment with three categories: by,
b1 and “other.” Let NN denote the number of bytes that are “other.” In this case, a byte is in the
“other” category with probability p = 253/255. The joint PMF of Ny, Ny, and N is

100000 (1 \™ /1 \™ /253\" A
PNQ,Nl,N (no,nl,n) = W (ﬁ) <E> (%) ng+mni+n= 10000 (3)

Now we note that the following events are one in the same:
(No = no, Ny =y} = {NO = 119, Ny = 1, N = 10000 — 1 — nl} (4)

Hence, for non-negative integers ng and n; satisfying ng + n1 < 10000,

PNO,N1 (ng,nl) = PN07N17N (no,nl, 10000 — ng — 77,1) (5)
10000! 1\t ro53) 100000 mm
= : - Py 6
no!ng!(10000 — ng — ny)! (255) (255) ©)
Problem 5.3.6 Solution

In Example 5.1, random variables Ny, ..., N, have the multinomial distribution

PN N, (nl n ) = n pnl . .pnT‘ (1)
1wy Vg y ey e Ny ..,y 1 r

where n > r > 2.
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(a) To evaluate the joint PMF of N; and Ns, we define a new experiment with mutually exclusive
events: s1, so and “other” Let N denote the number of trial outcomes that are “other”. In
this case, a trial is in the “other” category with probability p =1 — p; — p2. The joint PMF
of N1, No, and N is

n! ni, no

Py o, (113112, 2) = Vst (1—pi—p2)" mitne+i=n (2)

Now we note that the following events are one in the same:
{lenl,Ngzng}:{lenl,Ngzng,N:n—nl—ng} (3)
Hence, for non-negative integers ni and ng satisfying ni + ne < n,
Pn, N, (n1,n2) = PNl,Nz,N (n1,n2,n —ny — n2) (4)

n! g
2),P?1p32(1—P1—p2)" e (5)

N nilngl(n —np —n

(b) We could find the PMF of T; by summing the joint PMF Py,  n,(n1,...,n,). However, it
is easier to start from first principles. Suppose we say a success occurs if the outcome of

the trial is in the set {s1, s2,...,s;} and otherwise a failure occurs. In this case, the success
probability is ¢; = p1 + - - - + p; and T; is the number of successes in n trials. Thus, T; has the
binomial PMF (n) . .
q(l_ch)n_ t:0>17"'7n
Pr (t) = t/ %
. (1) { 0 otherwise (6)

(¢) The joint PMF of T7 and T satisfies

Pry 1, (t1,t2) = P[N1 =11, N1 4+ Na = t5] (7)
:P[letl,NQZtQ—tl] (8)
— PN1,N2 (tla t2 - tl) (9)
By the result of part (a),
n! _ o
P, (t1,t2) = DU (L —pr—p2)" 7 0<ti<ty<n  (10)

tll(tz — tl)!(n — tz)
Problem 5.3.7 Solution

(a) Note that Z is the number of three-page faxes. In principle, we can sum the joint PMF
Pxy z(z,y,z) over all z,y to find Pz(z). However, it is better to realize that each fax has 3
pages with probability 1/6, independent of any other fax. Thus, Z has the binomial PMF

5 . .
pZ(Z):{ (2)(1/6)*(5/6)°* z=0,1,...,5 "

0 otherwise

(b) From the properties of the binomial distribution given in Appendix A, we know that E[Z] =

5(1/6).
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(¢c) We want to find the conditional PMF of the number X of 1-page faxes and number Y of
2-page faxes given Z = 2 3-page faxes. Note that given Z = 2, X +Y = 3. Hence for
non-negative integers x,y satisfying x + y = 3,

_ Pxyz(@y,2)  agm(1/3)7(1/2)4(1/6)°
R 7 R IO o

With some algebra, the complete expression of the conditional PMF is

L(2/5)%(3/5)Y x+y=3,2>0,y>0;z,y integer

Pryis (0.9]2) = { a1 3)

0 otherwise
In the above expression, we note that if Z = 2, then ¥ =3 — X and

(3)(2/5)°(3/5)*" x=0,1,2,3

0 otherwise

Px|z (7|2) = Pxy|z (7,3 — x[2) = { (4)
That is, given Z = 2, there are 3 faxes left, each of which independently could be a 1-page fax.
The conditonal PMF of the number of 1-page faxes is binomial where 2/5 is the conditional
probability that a fax has 1 page given that it either has 1 page or 2 pages. Moreover given
X =2 and Z = 2 we must have Y =3 — x.

(d) Given Z = 2, the conditional PMF of X is binomial for 3 trials and success probability 2/5.
The conditional expectation of X given Z =2 is F[X|Z = 2] = 3(2/5) = 6/5.

(e) There are several ways to solve this problem. The most straightforward approach is to
realize that for integers 0 < z < 5 and 0 < y < 5, the event {X =x,Y =y} occurs iff
{X=2,Y=y,Z=5—(x+y)}. For the rest of this problem, we assume z and y are non-
negative integers so that

PX7Y (l’,y) :PX,Y,Z (90,?%75— (93+y)) (5)
! T Y S5—x—y
_ ) w3 (3)7 (6) 0Se+y<ba20y20 o
0 otherwise

The above expression may seem unwieldy and it isn’t even clear that it will sum to 1. To
simplify the expression, we observe that

Pxy (x,y) = Pxyz (@, y,5—2—y)=Pxyz(@y5—2+y)Pz(5—-z—y) (7)

Using Pz(z) found in part (c), we can calculate Px y|z(7,y[5 —x —y) for 0 < x +y <5,
integer valued.

PX7Y,Z T,Y,d—T—Y
PX,Y|Z (m7y|5—l’+y) - PZ<(5—$_y) ) (8)

B <$Iy> <1/214/r31/3>x <1/2li21/3>y (9)

e -

In the above expression, it is wise to think of x + y as some fixed value. In that case, we see
that given x + y is a fixed value, X and Y have a joint PMF given by a binomial distribution
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in z. This should not be surprising since it is just a generalization of the case when Z = 2.
That is, given that there were a fixed number of faxes that had either one or two pages, each
of those faxes is a one page fax with probability (1/3)/(1/2+ 1/3) and so the number of one
page faxes should have a binomial distribution, Moreover, given the number X of one page

faxes, the number Y of two page faxes is completely specified.

Finally, by rewriting Px y (z,y) given above, the complete expression for the joint PMF of X

and Y is

S—r— z T x
Pxy (2,y) = Gy (5777 (3) E) ()T (E)Y zy>0
7 , 0 otherwise

Problem 5.3.8 Solution
In Problem 5.3.2, we found that the joint PMF of K = [Kl Ky K3]/ is

3 k3—3
_J pr(1—=p)t k1 < kg <ks
Py (k) = { 0 otherwise

In this problem, we generalize the result to n messages.
(a) For ky < ko < -+ < ky, the joint event
{Ky =k, Ko =ko, -, K,, = ky}
occurs if and only if all of the following events occur

Ay ki — 1 failures, followed by a successful transmission
As (ko — 1) — k; failures followed by a successful transmission
As (k3 — 1) — ko failures followed by a successful transmission

A, (kn — 1) — kp—1 failures followed by a successful transmission

Note that the events Ay, As,..., A, are independent and

PA) = (1L—p)l R,

(11)

Thus
Pi,.. ko (K1, ..o kn) = P[A1] P[Ag] -+ P [Ay)] (4)
=p"(1— p)(lc171)+(k27k171)+(k37k271)+---+(kn7kn_171) (5)
=p"(1—p) " (6)
To clarify subsequent results, it is better to rename K as K,, = [K 1 Ky - Kn]/. We see
that

n(l—p)kn—n 1§k1<k2<...<km

_ p
P, (kn) = { 0 otherwise.
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(b) For j < n,
Pry iy, 05 (K1 Koy k) = P (ky) (8)

Since K is just K,, with n = j, we have

{pj(l—p)kj_j 1<ki<ky<-<kj ()

0 otherwise.

(c) Rather than try to deduce Pk, (k;) from the joint PMF Pk (k;), it is simpler to return to
first principles. In particular, K; is the number of trials up to and including the ith success
and has the Pascal (i,p) PMF

P ()= (B - (10)

Problem 5.4.1 Solution
For i # j, X; and X; are independent and E[X;X;] = E[X;]E[X;] = 0 since E[X;] = 0. Thus the
i, jth entry in the covariance matrix Cx is

Cxig) = B ={ 00 TS )
’ H 0 otherwise.
Thus for random vector X = [Xl Xo - Xn]/, all the off-diagonal entries in the covariance
matrix are zero and the covariance matrix is
ot
o3
Cx = (2)

Problem 5.4.2 Solution
The random variables N1, No, N3 and Ny are dependent. To see this we observe that Py, (4) = pgl.
However,

PN17N27N3,N4 (47 4,4, 4) =0 7é pilp%pgpi = PN1 (4) PN2 (4) PN3 (4) PN4 (4) . (1)

Problem 5.4.3 Solution

We will use the PDF
1 0<x;<1,:=1,2,3,4
0 otherwise.

fX(X):{

to find the marginal PDFs fx,(z;). In particular, for 0 < z; <1,

1 1 1
le (331) = /0 /0 /0 fx (X) dl‘z d$3 d$4 (2)
1 1 1

() (o) (o)
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Thus,
1 0<z< 1,
0 otherwise.

i (o) = {
Following similar steps, one can show that

1 0<z< 1,
0 otherwise.

le (x) - sz (:L') = fX3 (l’) = fX4 (x) = {

Thus
fX (X> - le (x) fX2 (.’L’) fX3 ((L‘) fX4 (1’) :
We conclude that X, X5, X3 and X4 are independent.

Problem 5.4.4 Solution
We will use the PDF

fx (x) =

Ge— (z1+2x2+3x3) 1> 0,22 > 0,23 > 0
0 otherwise.

to find the marginal PDFs fx,(z;). In particular, for x; > 0,

fx (1) = /0 h /0 " fx (%) daa das

= 6e ! (/ 62x2d$2> </ ) e 373 dg
0 0

= 6e ! (—162332 > <—le3“3 ) =e "L
2 0 3 0

o e %1 T > 07
fx, (z1) = { 0 otherwise.

Following similar steps, one can show that

ee > —2x9 T
Ix, (12) = /0 /0 fx (x) dxy des = { (2] 2 > 0,

Thus,

otherwise.

otherwise.

0o 00 —3z3
Pro o) = [T [7 e dmam = { 5 220

Thus
fx (%) = fx, (@1) [xo (%2) fxs (23) .
We conclude that X7, X9, and X3 are independent.

Problem 5.4.5 Solution

This problem can be solved without any real math. Some thought should convince you that for any
z; > 0, le(fz) > 0. Thus, le(IO) > 0, sz (9) > 0, and sz (8) > 0. Thus le(IO)fX2(9)fX3(8) >

0. However, from the definition of the joint PDF

fX1,X2,X3 (107 9, 8) =0+# fX1 (10) fXQ (9) fX3 (8) :

(1)

It follows that X, Xo and X3 are dependent. Readers who find this quick answer dissatisfying
are invited to confirm this conclusions by solving Problem 5.4.6 for the exact expressions for the

marginal PDFs fx, (1), fx,(%2), and fx,(z3).
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Problem 5.4.6 Solution

We find the marginal PDFs using Theorem 5.5. First we note that for z < 0, fx,(z) = 0. For

leOa

fx, (1) = / (/ e "3 da:3> daoy = / e 2 dyy =e M
xr1 xo 1

Similarly, for 9 > 0, X5 has marginal PDF

z2 00 To
fx, (22) = / (/ e s d$3> dry = / e "2 dxy = x9e” ™2
0 T2 0
xr3 x3 T3
fxs (23) = / </ e " da:z) dry = / (x3 —x1)e” " dxy
0 1 0

1 =rs 1
= —§(m3 — 121)2€_x3

Lastly,

_ 2 —x3
= —XIq€
9 3

x1=0

The complete expressions for the three marginal PDF's are

e 1 >0
Fx, (21) = { 0 otherwise

F, (@) = Toe 2 19 >0
X2 172079 otherwise

f (1)2)z%e ™ 23>0
Fxs (23) = { 0 otherwise

In fact, each X; is an Erlang (n,\) = (¢,1) random variable.

Problem 5.4.7 Solution
Since Uy, ..., U, are iid uniform (0, 1) random variables,

UyeoiUn \HLs -5 80 ) =9 otherwise

(1)

(1)

Since Uy, ..., U, are continuous, P[U; = U;| = 0 for all i # j. For the same reason, P[X; = X;]| =0

for ¢ # j. Thus we need only to consider the case when z; < xg < -+ < Ty.

To understand the claim, it is instructive to start with the n = 2 case. In this case, (X1, X2) =

(x1,x2) (with x1 < x9) if either (U1, Usz) = (z1,x2) or (U1, Usz) = (x2,x1). For infinitesimal A,

le,Xg (xl,xg) A% = P[l‘l < Xi<z1+ A, 29 < Xg <19 —{—A]
:P[l‘l <Ui1 <x1+A 20 < Uy S:L‘2+A]
+ Pl < Uy <zo+ A,z < Uy <1+ A
= fuvs (21, 22) A® + fu, v, (w2, 21) A

We see that for 0 < z1 < 29 < 1 that

thXz ($17$2) = 2/Tn.
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For the general case of n uniform random variables, we define w = [77(1) e ﬂ(ﬂ)], as a permu-

tation vector of the integers 1,2,...,n and II as the set of n! possible permutation vectors. In this
case, the event {X1 = x1, X9 = x9,..., X,, = z,} occurs if
U1 = xﬂ.(l), U2 = .Cvﬂ.(g), ceey Un = Jjﬂ.(n) (6)

for any permutation 7 € II. Thus, for 0 < z1 <zy < -+ <z, < 1,

le,...,Xn (xla cee 7$n) A" = Z fUl,...,Un (:Bﬂ(l)’ ceey xﬂ(n)) A" (7)
mell
Since there are n! permutations and fu, . v, (Tx(1);- - Trmn)) = 1/T" for each permutation m, we
can conclude that
Ixix, (X1, xn) = nl/T". (8)
Since the order statistics are necessarily ordered, le,...,Xn(ﬂUl, ceoyTp) =0 unless x1 < -+ < Ty,

Problem 5.5.1 Solution

For discrete random vectors, it is true in general that
Py(y)=P[Y =y]=P[AX+b=y]=P[AX =y —b]. (1)

For an arbitrary matrix A, the system of equations Ax = y — b may have no solutions (if the
columns of A do not span the vector space), multiple solutions (if the columns of A are linearly
dependent), or, when A is invertible, exactly one solution. In the invertible case,

Py (y)=P[AX=y—-b|=P[X=A"'(y—b)] =Px (A" (y —b)). (2)

As an aside, we note that when Ax = y — b has multiple solutions, we would need to do some
bookkeeping to add up the probabilities Px(x) for all vectors x satisfying Ax =y — b. This can
get disagreeably complicated.

Problem 5.5.2 Solution

The random variable J, is the number of times that message n is transmitted. Since each trans-
mission is a success with probability p, independent of any other transmission, the number of
transmissions of message n is independent of the number of transmissions of message m. That
is, for m # n, J, and J,, are independent random variables. Moreover, because each message is
transmitted over and over until it is transmitted succesfully, each J,, is a geometric (p) random

variable with PMF .
S\ (171))]_]9 ]:1725
Py, (3) = { 0 otherwise. 1)

Thus the PMF of J = [J; Jo J3] is
pHL—p)teHs=d gi=12,

. . . . 1=1,2,3
Py (J) :PJ1 (jl)PJ2 (]2) PJ3 (]3) =

0 otherwise.
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Problem 5.5.3 Solution
The response time X; of the ith truck has PDF fx, (z;) and CDF Fx,(x;) given by

1—e %2 g >0
0 otherwise.

le=2/2 4 >0,

Feite) ={ g Fx, () = F ) = { 0

otherwise,
Let R = max(X1, Xo,..., Xg) denote the maximum response time. From Theorem 5.7, R has PDF
Fi (r) = (Fx (r))". (2)

(a) The probability that all six responses arrive within five seconds is

P[R<5]=Fgr(5) = (Fx (5)) = (1 —e%?)% = 0.5982. (3)

(b) This question is worded in a somewhat confusing way. The “expected response time” refers
to E[X;], the response time of an individual truck, rather than E[R]. If the expected response
time of a truck is 7, then each X; has CDF

1—e /T x>0

Fx, () = Fx (z) = { 0 otherwise. )

The goal of this problem is to find the maximum permissible value of 7. When each truck
has expected response time 7, the CDF of R is

Fr(r) = (Fx (2)r)° = { (()1 T Ztieg;vise. (5)
We need to find 7 such that
PR<3]=(1—-e3M0=0.0. (6)
This implies
T = s = 0.7406 s. (7)

In (1 — (0.9)1/9)

Problem 5.5.4 Solution
Let X; denote the finishing time of boat i. Since finishing times of all boats are iid Gaussian random
variables with expected value 35 minutes and standard deviation 5 minutes, we know that each X;

has CDF X; — 35 35 35
Fx,(x) = P[X; <a] = P |22 < 0 ]:‘I’<x_ ) (1)

5 ) 5
(a) The time of the winning boat is
W:min(Xl,Xg,...,Xlg) (2)

To find the probability that W < 25, we will find the CDF Fyy(w) since this will also be
useful for part (c).

FW (’UJ) :P[Hlln(Xl,XQ,,Xlg) §w] (3)
:1—P[min(X1,X2,...,X10) >w] (4)
:1—P[X1>w,X2>w,...,X10>w] (5)
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Since the X; are iid,

10
Fy (w)=1-J[P[Xi>w]=1- (1 Fx, (w))" (6)

i=1

w—35\\"
:1—<1—<1>< - )) (7)
Thus,

P[W < 25] = Fyy (25) =1 — (1 — &(—2))*° (8)
=1—[®(2)]'° = 0.2056. (9)

(b) The finishing time of the last boat is L = max(Xy,...,X19). The probability that the last
boat finishes in more than 50 minutes is

P[L>50] =1— P[L < 50 (10)
=1-P[X; <50,X5 <50,...,X10 < 50] (11)

Once again, since the X; are iid Gaussian (35, 5) random variables,

10

P[L>50]=1- ] P[Xi <50 =1— (Fx, (50))" (12)
=1

=1 (®([50 - 35]/5))" (13)

=1 —(9(3))" = 0.0134 (14)

(¢) A boat will finish in negative time if and only iff the winning boat finishes in negative time,
which has probability

Fiy (0)=1—(1-®(=35/5)" =1-(1-&(-7)"" =1 (&(7)". (15)

Unfortunately, the tables in the text have neither ®(7) nor Q(7). However, those with access
to MATLAB, or a programmable calculator, can find out that Q(7) = 1 —®(7) = 1.28 x 1012,
This implies that a boat finishes in negative time with probability

Fy(0)=1—(1-128x10"%H10 =128 x 107, (16)

Problem 5.5.5 Solution
Since 50 cents of each dollar ticket is added to the jackpot,
N;

Ji1=J; + 5

(1)

Given J; = j, N; has a Poisson distribution with mean j. It follows that E[N;|J; = j] = j and that
Var[N;|J; = j] = j. This implies

E [N?|J; = j] = Var[N;|J; = j] + (B [Ni|J; = j])* = j + j° (2)
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In terms of the conditional expectations given J;, these facts can be written as

ENilJ)=Ji  E[NZ|J] = Ji+ J} (3)
This permits us to evaluate the moments of J;_1 in terms of the moments of J;. Specifically,
1 Ji 3J;
E[Jifl‘Ji] :E[J1|Jl]+§E[NZ|JZ] :Ji+§: 7 (4)
This implies
3
ElJi1] = S EJ] (5)

We can use this the calculate E[J;] for all i. Since the jackpot starts at 1 million dollars, Jg = 10°
and E[Jg] = 10°. This implies

E[Ji] = (3/2)°7"10° (6)
Now we will find the second moment E[J?]. Since J2 | = J2 + N;J; + N? /4, we have
E[J2AJi] = E[J}|Ji] + E [NiJi| ] + E [N7]Ji] /4 (7)
= J2 + LEN;|Ji) + (J; + J}) /4 (8)
= (3/2)J¢ + J:/4 9)
By taking the expectation over J; we have
E[J21] = (3/2°E [J}] + E[J;] /4 (10)
This recursion allows us to calculate E[J?] for i = 6,5,...,0. Since Jg = 10%, E[JZ] = 10'2. From
the recursion, we obtain
E[JZ] = (3/2)°E [J§] + E[Js] /4 = (3/2)*10"% + 2106 (11)
E[J;] = (3/2°E [J] + E[J5] /4 = (3/2)"10" + i [(3/2)* + (3/2)] 10° (12)

E[J3] = (3/2)*E [J}] + E [J4] /4 = (3/2)°10" + i [(3/2)* + (3/2)% + (3/2)%] 10°  (13)

The same recursion will also allow us to show that

E [J3] = (3/2)%10" + i [(3/2)° + (3/2)° + (3/2)" + (3/2)%] 10° (14)
E [J3] = (3/2)'°10" + i ((3/2)% + (3/2)" + (3/2)° + (3/2)° + (3/2)*] 10° (15)
E[J§] = (3/2)"*10" + % ((3/2)" + (3/2)? + - + (3/2)°] 10° (16)

Finally, day 0 is the same as any other day in that J = Jy + Ny/2 where Ny is a Poisson random
variable with mean Jy. By the same argument that we used to develop recursions for E[J;] and
E[J?], we can show

E[J] = (3/2)E[Jy] = (3/2)"10° ~ 17 x 10° (17)
and
E[J*] = (3/2°E [J§] + E[Jo] /4 (18)
= (3/2)*10"2 + i [(3/2)" + (3/2)" + - +(3/2)°] 10° (19)
= (3/2)110" + 1706(3/ 2)°((3/2)" — 1] (20)
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Finally, the variance of J is

109
VarlJ) = B [7%] = (BLJ]) = —-(3/2°((3/2)" — 1 (21)
Since the variance is hard to interpret, we note that the standard deviation of J is o; ~ 9572.

Although the expected jackpot grows rapidly, the standard deviation of the jackpot is fairly small.

Problem 5.5.6 Solution
Let A denote the event X,, = max(X1,...,X,). We can find P[A] by conditioning on the value of
Xn.

P[A|=P[X; <X, Xo < Xy, -+, X, <X, (1)
:/ P[X1 < Xp, Xo< Xy, -, Xp 1 < Xn’Xn = JZ] an (l’) dx (2)

oo
:/ PXi<z,Xo<uz,- ,Xn<z|X, =1 fx (z) dx (3)

Since Xq,...,X,_1 are independent of X,

P[A]:/OOP[X1<:U,X2<$,~~,Xn_1<x]fX(:c)dx. (4)

—00

Since X1,...,X,_1 are iid,

PlA] :/oo PIX) <a] P[Xo <] P[Xn1 < 2] fx (2) da (5)
[ @ @) e = @ = 0-0) (6)

Not surprisingly, since the X; are identical, symmetry would suggest that X, is as likely as any of
the other X; to be the largest. Hence P[A] = 1/n should not be surprising.

Problem 5.6.1 Solution

(a) The coavariance matrix of X = [X XQ], is

Cv — Var[X}] Cov[Xi,Xo]| |4 3 (1)
X7 |Cov[X,Xs]  Var[Xy] |~ |3 9|
(b) From the problem statement,
S m] no—2].
V[ Fx-ax .
By Theorem 5.13, Y has covariance matrix

B , [1 —2]4 311 3] [28 —66

Cy = ACxA = [3 4] [3 9} [—2 4] - [—66 252]' ®)
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Problem 5.6.2 Solution

The mean value of a sum of random variables is always the sum of their individual means.
n
E[Y]=Y E[X]=0 (1)
i=1

The variance of any sum of random variables can be expressed in terms of the individual variances
and co-variances. Since the E[Y] is zero, Var[Y] = E[Y?]. Thus,

n 2 n n n n
Var[Y] = E (Z Xi> =E Y ) XiXx;| =Y E[X}]+> Y E[XiXj] (2)
i=1 i=1 j=1 i=1 i=1 j#i
Since E[X;] = 0, E[X?] = Var[X;] = 1 and for i # j,
E[X;X;] = Cov [X;, X;] = p (3)
Thus, Var[Y] = n 4 n(n — 1)p.

Problem 5.6.3 Solution
Since X and Y are independent and E[Y;] = 0 for all components Yj, we observe that E[X;Y;] =
E[X;|E[Y;] = 0. This implies that the cross-covariance matrix is

E[XY']=EXE[Y]=0. (1)

Problem 5.6.4 Solution
Inspection of the vector PDF fx(x) will show that X, X2, X3, and Xy are iid uniform (0, 1)
random variables. That is,

fx (%) =[x, (21) fx, (22) fxy (€3) fxs (24) (1)
where each X; has the uniform (0,1) PDF

1 0<z<1
0 otherwise

o0 ={ 2)

It follows that for each i, E[X;] = 1/2, E[X?] = 1/3 and Var[X;] = 1/12. In addition, X; and X;
have correlation
E[X;X;] = E[X;]| E[X;] =1/4. (3)

and covariance Cov[X;, X;] = 0 for ¢ # j since independent random variables always have zero
covariance.

(a) The expected value vector is

EX]=[E[X)] E[Xs E[X3] E[X4) =[1/2 1/2 1/2 1/2]. (4)
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(b) The correlation matrix is

CE[XY] EXiX)] E[XiXs) E[X1X)]

B[X2Xi] E[X3] E[XoXs] E[X2X] 5)
E[X3X1] E[X3Xs] E[X3] E[X3Xy]

(E[XuX1] E[XuXo] E[Xu4Xs] E[X7]

[1/3 1/4 1/4 1/4

14 13 174 1/4 -
=114 1/4 1/3 1/4

14 1/4 1/4 1/3

Rx = E [XX'] =

(¢) The covariance matrix for X is the diagonal matrix

Var[Xl] Cov [Xl,XQ] Cov [Xl,Xg] Cov [Xl,X4]
Cy — Cov [Xg, Xl] Var[Xg] Cov [XQ, Xg] Cov [XQ, X4] (7)
X7 |Cov X3, X1] Cov|[Xs, Xo]  Var[X3]  Cov[Xs, Xy

| Cov [X4, X1] Cov[Xy, Xa] Cov [Xy, X3] Var[X4]

[1/12 0 0 0
0 1/12 0 0
0 0 1/12 0

L0 0 0 1/12

Note that its easy to verify that Cx = Ry — pxpty.

Problem 5.6.5 Solution

The random variable J,, is the number of times that message m is transmitted. Since each trans-
mission is a success with probability p, independent of any other transmission, Jy, Jo and J3 are
iid geometric (p) random variables with

1 1—0p
El|J, = -, Varl|J,,| = . 1
[Jim] p [Jim] e (1)
Thus the vector J = [Jl Jo Jg]/ has expected value
E[=[ElL] ElR] EJL)' =[1/p 1/p 1/p] . (2)

For m # n, the correlation matrix Ry has m,nth entry

Ry(m,n) = E[JnJn] = E[Jn] Jn = 1/]92 (3)
For m =n,
1— 12—
Ry(m,m) = E[J2] = Var[J] + (E [J3])? = —2 + — = L. (4)
p P p
Thus
L [2-p 1 1
Pm 1 2-p

Because J,,, and J, are independent, off-diagonal terms in the covariance matrix are

Cy(m,n) = Cov [Jpn, Jn] =0 (6)
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Since Cy(m, m) = Var[Jp,], we have that

1—p
2

1—
Cy=—Li=

p? P

1
0
0

O = O
= o O
—
\]
N—

Problem 5.6.6 Solution

This problem is quite difficult unless one uses the observation that the vector K can be expressed
in terms of the vector J = [Jl Jo Jg]/ where J; is the number of transmissions of message 1.
Note that we can write

1 00
K=AJ={1 1 0fJ (1)
1 11
We also observe that since each transmission is an independent Bernoulli trial with success prob-

ability p, the components of J are iid geometric (p) random variables. Thus E[J;] = 1/p and
Var[J;] = (1 — p)/p®. Thus J has expected value

EQ@=p;=[E[N] E[B] E[B] =[1/p 1/p 1/p]". (2)

Since the components of J are independent, it has the diagonal covariance matrix

Var[J] 0 0 1_
Cr=| 0  Valh] o |=-3"1 (3)
0 0 Var[Js] p

Given these properties of J, finding the same properties of K = AJ is simple.

(a) The expected value of K is

1 0 0] [1/p 1/p
EK|=Ap;=|1 1 0 |1/p| = (2/p (4)
11 1] |1/p 3/p
(b) From Theorem 5.13, the covariance matrix of K is
Cx = AC A’ (5)
L—p
= o ATIA’ (6)
P ) I OO Y IR N R
—— Ll 1rofjor 1] =521 22 (7)
P~ 111 1] Jo o 1 Pml1 2 3

(c) Given the expected value vector py and the covariance matrix Cg, we can use Theorem 5.12
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to find the correlation matrix

Ry = Ck + phi (8)

I —p 11 1 1/p

=—— |1 2 2/ +|2/p| [1/p 2/p 3/p] 9)
el o2 3] |3/p
I —p 111 1203

=1 2 2/ +5(2 46 (10)
Pl 230 P36 9
L [2-p 3-p 4p]

== 1|3-p 6-2p 8-2p (11)
PPlg—p 8—2p 12-3p

Problem 5.6.7 Solution

The preliminary work for this problem appears in a few different places. In Example 5.5, we found
the marginal PDF of Y3 and in Example 5.6, we found the marginal PDFs of Y7, Y5, and Y;. We
summarize these results here:

P =t ={ 1Y DSVl )
Pt =) = { 7 s @
This implies
1
B =Bl = [ 2 -y)dy=1/3 (3)
1
EY:] = B[Yi] = /0 2% dy = 2/3 (4)

Thus Y has expected value E[Y] = [1/3 2/3 1/3 2/3},. The second part of the problem is to
find the correlation matrix Ry. In fact, we need to find Ry (7, ) = E[Y;Y;] for each i, j pair. We
will see that these are seriously tedious calculations. For i = j, the second moments are

E[Y?] =E[Y{] = /0 2y%(1 —y) dy = 1/6, (5)

1
EY}] =E[Y?] = / 20° dy = 1/2. (6)
0
In terms of the correlation matrix,
Ry(1,1) = Ry (3,3) = 1/6, Ry (2,2) = Ry(4,4) =1/2. (7)

To find the off diagonal terms Ry (i, j) = E[Y;Y}], we need to find the marginal PDFs fy, v, (yi,y;)-
Example 5.5 showed that

4(1 = y1)ya

0<y <1,0<ys <1,

fayva (y1,y4) = { 0 otherwise. ®)
. 4y2(1—y3) OSyQSLOSyE}SL
Ivavs (y2,y3) = { 0 otherwise. ®)
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Inspection will show that Y7 and Y} are independent since fy; v, (y1,v4) = fv; (y1) fya(ya). Similarly,
Y, and Y} are independent since fy, v; (Y2, y3) = fy, (¥2) fv; (y3). This implies

Ry(1,4) = EV1Yy] = E| E[Y4] = 2/9 (10)
Ry(2,3) = E[Y2Y3] = E[Y2] E [Y3] = 2/9 (11)

We also need to calculate fy, v, (Y1,92), fys,va(Us,y4), fyvi,vs(y1,y3) and fy, v, (y2,v4). To start, for
0 S Y1 S Y2 S 17

o0 o0
.y, (W1,02) = / / Ivi Yo, va,va (U1, Y2, Y3, Ya) dys dys (12)
— 00 — 00

1 prya 1
= / / 4dy3 dy4 = / 4y4 dy4 =2. (13)
0 JO 0

o0 o0
fvava (Y3, va) = / / Ivi Yo, va,va (U1, Y2, Y3, Ya) dy1 dyo (14)
— 00 o0

1 y_g 1
= / / 4dy1 dy2 = / 4y2 dyg = 2. (15)
0 JO 0

In fact, these PDF's are the same in that

Similarly, for 0 < ys3 <yyq <1,

2 0<z<y<l,
0 otherwise.

fY1,Y2 (x,y) = fYS,Y4 (x7y) = {

This implies Ry (1,2) = Ry(3,4) = E[Y3Y4] and that

1y 1 1 1
EYs5Y,] = / / 2xy dx dy = / (WQ‘EI) dy = / i dy = T (17)
o Jo 0 0

Continuing in the same way, we see for 0 < y; <1 and 0 < y3 < 1 that

Iyviys (Y1, y3) = /oo /OO i ye,vs,va (W1, Y2, 93, y4) dy2 dys (18)
1 1

=4 d d 19

RDIVED 19

=4(1 —y1)(1 — y3). (20)

We observe that Y; and Y3 are independent since fy; y; (y1,y3) = fvi (Y1) fys(y3). It follows that
Ry(1,3) = EV1Y3] = E[Y1| E[Y3] = 1/9. (21)

Finally, we need to calculate

Tyava (Y2, y4) = / / i o v, va (U1, Y2, Y3, ya) dyi dys (22)
Y2 Ya
() ([
0 0
= 4yoya. (24)
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We observe that Y5 and Y) are independent since fy, v, (y2,y1) = fyvs(y2)fyy(ya). It follows that
Ry (2,4) = EY2Y,] = E[Y2]E[Y4] = 4/9. The above results give Ry (i,7) for i < j. Since Ry is a
symmetric matrix,
1/6 1/4 1/9 2/9
{14 172 279 4/9
Ry = 1/9 2/9 1/6 1/4|° (25)
2/9 4/9 1/4 12

Since pux = [1/3 2/3 1/3 2/3]/, the covariance matrix is

Cy = Ry — uxix (26)
1/3
1/6 1/4 1/9 2/9
= |1/4 1/2 2/9 4/9| — ffg [1/3 2/3 1/3 2/3] (27)
2/9 4/9 1/4 1/2 2/3

1/18 1/36 0 0
1/36 1/18 0 0
0 0 1/18 1/36
0 0 1/36 1/18

(28)

The off-diagonal zero blocks are a consequence of [Yl Yg]/ being independent of [Yg Y4] ', Along
the diagonal, the two identical sub-blocks occur because fy, y,(z,y) = fyvs,vi(2,y). In short, the
matrix structure is the result of [Yl YQ]/ and [Yg Y4}, being iid random vectors.

Problem 5.6.8 Solution
The 2-dimensional random vector Y has PDF

_[2 y=0[1 1]y<1,
(y) = { 0 otherwise. (1)
Rewritten in terms of the variables y; and s,
2 y120,y2>0,y1 +y2 <1,
Py (1, 92) _{ 0 otherwise. (2)

In this problem, the PDF is simple enough that we can compute E[Y;"] for arbitrary integers n > 0.

[e%e] o0 1 1—y2
EY)"] = / / Y1 vy (W1, y2) dyy dys = /0 /0 21" dy1 dys. (3)

A little calculus yields
2

1—
EY"] = /1 L?/?H : dys = ° /1(1 —y)"Mdyy = —— . (4)
o \n+1 0 n+1J, (n+1)(n+2)

Symmetry of the joint PDF fy, ,(y1,2) implies that E[Yy'] = E[Y]"]. Thus, E[Y;] = E[Y] = 1/3
and

E[Y]=py =[1/3 1/3]". (5)
In addition,

Ry(1,1) = E [Y{] = 1/6, Ry(2,2) = E[Y3] = 1/6. (6)
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To complete the correlation matrix, we find

[e'e) [e'e} 1 1—y2
Ry(1,2) = E[Y1Ys] = / / Y2 iy, (Wi, y2) dyi dys = / / 2y1yo dyr dya.  (7)
—o00 J —00 0 0

Following through on the calculus, we obtain

1 1
_ 2(1-y—2 _ 2 _12_23 l4 _i
Ry(1,2) —/0 (1/1‘0 )yzdyz—/o y2(l—92)"dy2 = Sy — ua + 2 RaT) (8)
Thus we have found that
[EY?] EMYo]] [1/6 1/12
Re = | o) BE = e 1) ®
Lastly, Y has covariance matrix
e [1/6 17121 [1/3
Cy =Ry — puyply = {1/12 1/6 13 [1/3 1/3] (10)
| 1/9 -1/36
a [—1/36 1/9 ] ) )
Problem 5.6.9 Solution
Given an arbitrary random vector X, we can define Y = X — pux so that
Cx = B[(X - px)(X — px)'] = E[YY'] = Ry. (1)

It follows that the covariance matrix Cx is positive semi-definite if and only if the correlation
matrix Ry is positive semi-definite. Thus, it is sufficient to show that every correlation matrix,
whether it is denoted Ry or Rx, is positive semi-definite.

To show a correlation matrix Rx is positive semi-definite, we write

aRxa=a'F [XX'|a=F [a'XX'a] = E [(a'X)(X'a)] = E [(a'X)?]. (2)
We note that W = a’X is a random variable. Since E[W?] > 0 for any random variable W,

aRxa=E [W?] > 0. (3)
Problem 5.7.1 Solution

(a) From Theorem 5.12, the correlation matrix of X is

Rx = Cx + pypy (1)
(4 -2 1] [4
=|(—2 4 2|+ (8][4 8 ¢ (2)
1 -2 4] |6
(4 -2 17 [16 32 24 20 30 25
=|-2 4 —2|+ |32 64 48| = |30 68 46 (3)
|1 -2 4] |24 48 36 25 46 40
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(b) Let Y = [X; Xg]/. Since Y is a subset of the components of X, it is a Gaussian random
vector with expected velue vector

py = [EX1] B =4 8] (4)

and covariance matrix

Cy — Var[Xl] Cov [Xl,XQ] o 4 -2 (5)
Y7 lCx, Xe Var[Xo] | |-2 4
We note that det(Cy) = 12 and that
_ 114 2 1/3 1/6
1 _ —_— =
=5 [2 4] [1/6 1/3} ' (6)
This implies that
— N Oy — [ o |1/3 /6] |y1—4
e R R RS A I [ @
o o1 |y /3+y2/6—-8/3
=ln—4 -9 [@/1/6—1'92/3— 10/3 (®)
2 2
yi  wny2 16y 20y2  yy; 112
= - - S 9
3 + 3 3 3 3 3 9)
The PDF of Y is
1 1—1
— —(y=py)'Cy (y—py)/2 10
e
_ ! o~ Wity1y2a—16y1—20y2+y3+112)/6 (11)
V4872
Since Y = [Xl, Xg}/, the PDF of X; and Xs is simply
1 — CE2 X1To— X1 — x x2
le,Xg ($1,1’2) _ thYg (z1,29) = W@ (x14+x102—1621 —2022+25+112)/6 (12)

(c) We can observe directly from py and Cx that X is a Gaussian (4, 2) random variable. Thus,

X1—4>8—4
2 2

P[X,>8 =P [ ] = Q(2) = 0.0228 (13)

Problem 5.7.2 Solution
We are given that X is a Gaussian random vector with

4 4 -2 1
px = |8 Cx=|-2 4 -2|. (1)
6 1 -2 4

We are also given that Y = AX + b where

N =[] g

Since the two rows of A are linearly independent row vectors, A has rank 2. By Theorem 5.16,
Y is a Gaussian random vector. Given these facts, the various parts of this problem are just
straightforward calculations using Theorem 5.16.
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(a) The expected value of Y is
o2 28] | 4]
m=anxcrv= | 1 5t )=l )

(b) The covariance matrix of Y is

Cy = ACxA (4)
b 2 sl Rl e
1 -2 4] |2/3 2/3
(¢) Y has correlation matrix
Ry = Cv +pypy = % [gg 15053] * m 8 0= % [65159 15053} ()
(d) From pv, we see that E[Y2] = 0. From the covariance matrix Cy, we learn that Y has

variance 03 = Cy (2,2) = 103/9. Since Y3 is a Gaussian random variable,

Problem 5.7.3 Solution

This problem is just a special case of Theorem 5.16 with the matrix A replaced by the row vector
a’ and a 1 element vector b = b = 0. In this case, the vector Y becomes the scalar Y. The expected
value vector py = [py] and the covariance “matrix” of Y is just the 1 x 1 matrix [02]. Directly
from Theorem 5.16, we can conclude that Y is a length 1 Gaussian random vector, which is just a
Gaussian random variable. In addition, uy = a’ux and

Var[Y] = Cy = a’Cxa. (1)

Problem 5.7.4 Solution
From Definition 5.17, the n = 2 dimensional Gaussian vector X has PDF

1 1 I—1
= —=(x—- — 1
where Cx has determinant
det (Cx) = ofo3 — p’oios = ofos(1 — p?). (2)
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Thus,
1 1

27[det (Cx)]Y/2 - 2770102ﬂ'

Using the 2 x 2 matrix inverse formula

a b7 1 [d -b @
c d ad—be |—c al’
we obtain
2 1 —P
C—l _ 1 I: a3 _90102] _ 1 a% 0102 (5)
X 7 02031 —p?) |—poro2  of 1—p? |52 Ui%
Thus

- —p
o?  oio2| |T1—
[I‘l — M1 T2 — Mz] —p 01102] [ ' Ml}

—E(X — )lC_I(X o ) _ | o102 0_5 To — U2 (6)
2 px) Cx Kx e
[ w1 plea—pe)
[ﬂ?l - Hl $2 - /,L2j| 0'% 0102
_P($1—H1) _|_ To— 2
J— L 0102 0'5 (7)
a 2(1 - p2)
(x1—p1)?  2p(x1—p)(x2—p2) n (22— p12)?
_ 0% 0102 0_% (8)
2(1—p?)

Combining Equations (1), (3), and (8), we see that

(z1=p1)? _ 2p(er—p1)(z2—p2) + (w2—p2)?
1 o3 0102 o3

fx () = 2no1094/1 — p? o 2(1 - p?) 7 ®)

which is the bivariate Gaussian PDF in Definition 4.17.

Problem 5.7.5 Solution

Since
X 1
W_[Y]_[A]X_DX (1)

Suppose that X Gaussian (0,I) random vector. By Theorem 5.13, puyw = 0 and Cyw = DD’. The
matrix D is (m 4+ n) x n and has rank n. That is, the rows of D are dependent and there exists
a vector y such that y'D = 0. This implies yDD’y = 0. Hence det(Cw) = 0 and C;& does not
exist. Hence W is not a Gaussian random vector.

The point to keep in mind is that the definition of a Gaussian random vector does not permit
a component random variable to be a deterministic linear combination of other components.

Problem 5.7.6 Solution
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(a) From Theorem 5.13, Y has covariance matrix
Cy = QCxQ’ (1)

_ [ecos® —sinf] [oF 0 cos)  sinf 2)
" |sind  cosf | |0 o3| |—sinf cosf

~ [o%cos? 0+ o3sin?0 (02 — 03)sinfcos (3)
(02 — 02)sinfcos o?sin®6+ o3 cos?f|”

We conclude that Y7 and Y5 have covariance
Cov [Y1,Ys] = Oy (1,2) = (0% — 03)sinf cos 6. (4)

Since Y7 and Y3 are jointly Gaussian, they are independent if and only if Cov[Yi,Ys] =

0. Thus, Y3 and Y3 are independent for all 6 if and only if 0? = ¢3. In this case, when

the joint PDF fx(x) is symmetric in z; and x3. In terms of polar coordinates, the PDF
fx(x) = fx, x,(w1,22) depends on r = /a7 + 23 but for a given r, is constant for all
¢ = tan~!(xy/x1). The transformation of X to Y is just a rotation of the coordinate system
by 6 preserves this circular symmetry.

(b) If 03 > 0%, then Y; and Y5 are independent if and only if sin@ cosf = 0. This occurs in the

following cases:

e #=0:Y, =Xy and Yy = X5

[ ] (9:7T/2: Y1 = —X2 and Y2 = —X1

e 0=m YT =—X; and Yo = —X»

e 0=—7/2: V1 =Xoand Y5 = X3
In all four cases, Y7 and Y, are just relabeled versions, possibly with sign changes, of X; and
Xo. In these cases, Y7 and Yo are independent because X; and X5 are independent. For

other values of 0, each Y; is a linear combination of both X; and X5. This mixing results in
correlation between Y7 and Y5.

Problem 5.7.7 Solution
The difficulty of this problem is overrated since its a pretty simple application of Problem 5.7.6. In

particular,
1 {1 -1
o~ 1) <”

Since X = QY, we know from Theorem 5.16 that X is Gaussian with covariance matrix

Q= l:COSH —sin&}

sinf cosf

Cx = QCyQ’ (2)
e S
=ship ] "
11
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Problem 5.7.8 Solution

As given in the problem statement, we define the m-dimensional vector X, the n-dimensional vector

YandW:[

!/

!
Y’] . Note that W has expected value

o -] - 58] -2

The covariance matrix of W is

Cw = E[(W — pw)(W — pyy)'] (2)
— || ] o o )] 3)
_ [E (X = px)(X —pux)] E[(X—px)(Y - My)'}] (@)

E(Y —py) X —px)] E[(Y = py)(Y — py)]
| Cx Cxy
B [CYX Cy } ' 5)

The assumption that X and Y are independent implies that

Cxy=F [(X - MX)(Y, - N/Y)] =(E[(X-px) E [(Y/ - M/Y)] =0. (6)

This also implies Cyx = Cxy = 0. Thus

[cx o

Problem 5.7.9 Solution

(a)

If you are familiar with the Gram-Schmidt procedure, the argument is that applying Gram-
Schmidt to the rows of A yields m orthogonal row vectors. It is then possible to augment
those vectors with an additional n —m orothogonal vectors. Those orthogonal vectors would
be the rows of A.

An alternate argument is that since A has rank m the nullspace of A, i.e., the set of all
vectors y such that Ay = 0 has dimension n — m. We can choose any n — m linearly
independent vectors y1,y2, ..., Yn—m in the nullspace A. We then define A’ to have columns
Y1,Y2, -, Ynom. It follows that AA’ = 0.

To use Theorem 5.16 for the case m = n to show

— Y A
¥ - M _ [A] X. )
is a Gaussian random vector requires us to show that
- A A
A= ()= Ly @
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is a rank n matrix. To prove this fact, we will suppose there exists w such that Aw = 0,
and then show that w is a zero vector. Since A and A together have n linearly independent
rows, we can write the row vector w’ as a linear combination of the rows of A and A. That
is, for some v and v,

w' = vt'A + VA. (3)
The condition Aw = 0 implies
[ Aé}—g} (Av+AY) = [g] . (4)
This implies
AA'V+AAY =0 (5)
ACY'AV+ACL'AV =0 (6)

Since AA’ = 0, Equation (5) implies that AA’v = 0. Since A is rank m, AA’ is an m x m
rank m matrix. It follows that v = 0. We can then conclude from Equation (6) that

ACY'A'v =o0. (7)

This would imply that V/ACx'A’v = 0. Since Cx' is invertible, this would imply that
A'v =0. Sinc_e the rows of A are linearly independent, it must be that v = 0. Thus A is
full rank and Y is a Gaussian random vector.

(c) We note that By Theorem 5.16, the Gaussian vector Y = AX has covariance matrix
C— ACxA’. (8)

Since (Cx') = Cx', )

A'=[A (ACYY)]=[A" C{'A']. (9)
Applying this result to Equation (8) yields

_ A L ACx s ACxA’ AA’
C= [Ac;] Cx [A' Cy'A] = [ A } [A" CA] = [ AA' ACLA/ (10)
Since AA’ = 0,
. [ACxA’ 0 _[cy o
C= [ 0 AC;;A'} - [ 0 CJ ‘ (11)

We see that C is block diagonal covariance matrix. From the claim of Problem 5.7.8, we can
conclude that Y and Y are independent Gaussian random vectors.

Problem 5.8.1 Solution

We can use Theorem 5.16 since the scalar Y is also a 1-dimensional vector. To do so, we write
Y =[1/3 1/3 1/3] X =AX. (1)

By Theorem 5.16, Y is a Gaussian vector with expected value

ElY]=Apyx = (E[Xi]+ E[Xy] + E[X3])/3=(4+8+6)/3=6 (2)
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and covariance matrix

Cy = Var[Y] = ACxA’ (3)
4 =2 1] 18]
=[1/3 1/3 1/3] |-2 4 -2 |1/3| == (4)
1 -2 4] [1/3

Thus Y is a Gaussian (6, 1/2/3) random variable, implying

P[Y >4]=P YT\/Tg > f/T/_Z] =1—®(—6) = (V6) = 0.9928 (5)

Problem 5.8.2 Solution

(a) The covariance matrix Cx has Var[X;] = 25 for each diagonal entry. For i # j, the i, jth
entry of Cx is

(Cxlij = px.x, / VarXi] Var[X;] = (0.8)(25) = 20 (1)
The covariance matrix of X is a 10 x 10 matrix of the form

25 20 --- 20

20 25 .
Cx=|" : (2)

oo 20

20 -+ 20 25

(b) We observe that

Y =[1/10 1/10 --- 1/10] X = AX (3)

Since Y is the average of 10 iid random variables, E[Y] = E[X;] = 5. Since Y is a scalar, the
1 x 1 covariance matrix Cy = Var[Y]. By Theorem 5.13, the variance of Y is

Var[Y] = Cy = ACxA' =20.5 (4)
Since Y is Gaussian,
Y -5 25-205
PlY <25]|=P < = ©(0.9939) = 0.8399. 5
¥ <29 Vv20.5 — v/20.5 ( ) 5)

Problem 5.8.3 Solution
Under the model of Quiz 5.8, the temperature on day ¢ and on day j have covariance

. 36
Cov [T}, Tj] = Cr i — j] = TF =g (1)
From this model, the vector T = [Tl e Tgl]/ has covariance matrix
Crfo] Cr[i] - Cp[30]
Cr[1] cCrlo] :

Cr = T[ ] T[ ] . (2)

: - - Cr[1]

Cr [30] Cr(1] Crlo]
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If you have read the solution to Quiz 5.8, you know that Cr is a symmetric Toeplitz matrix and
that MATLAB has a toeplitz function to generate Toeplitz matrices. Using the toeplitz function
to generate the covariance matrix, it is easy to use gaussvector to generate samples of the random
vector T. Here is the code for estimating P[A] using m samples.

function p=julytemp583(m); julytemp583(100000)
c=36./(1+(0:30)); ans =
CT=toeplitz(c); 0.0684
mu=80%*ones(31,1); >> julytemp583(100000)
T=gaussvector (mu,CT,m) ; ans =
Y=sum(T)/31; 0.0706
Tmin=min(T); >> julytemp583(100000)
p=sun((Tmin>=72) & (Y <= 82))/m; ans =
0.0714
>> julytemp583(100000)
ans =
0.0701

We see from repeated experiments with m = 100,000 trials that P[A] ~ 0.07.

Problem 5.8.4 Solution
The covariance matrix Cx has Var[X;| = 25 for each diagonal entry. For ¢ # j, the i, jth entry of
C X is

(Cxij = px.x, / VarlXi] Var[X;] = (0.8)(25) = 20 (1)
The covariance matrix of X is a 10 x 10 matrix of the form
25 20 --- 20
20 25 .
Cx = ‘ . (2)
. 020
20 --- 20 25

A program to estimate P[IV < 25] uses gaussvector to generate m sample vector of race times X.
In the program sailboats.m, X is an 10 X m matrix such that each column of X is a vector of race
times. In addition min(X) is a row vector indicating the fastest time in each race.

function p=sailboats(w,m) >> sailboats(25,10000)
%Usage: p=sailboats(f,m) ans =
%In Problem 5.8.4, W is the 0.0827
Jwinning time in a 10 boat race. >> sailboats(25,100000)
%We use m trials to estimate ans =
%P [W<=w] 0.0801
CX=(5%eye (10))+(20*ones(10,10)); >> sailboats(25,100000)
mu=35*ones (10,1) ; ans =
X=gaussvector (mu,CX,m) ; 0.0803
W=min(X) ; >> sailboats(25,100000)
p=sum(W<=w) /m; ans =

0.0798

We see from repeated experiments with m = 100,000 trials that P[W < 25] ~ 0.08.

Problem 5.8.5 Solution
When we built poissonrv.m, we went to some trouble to be able to generate m iid samples at
once. In this problem, each Poisson random variable that we generate has an expected value that
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is different from that of any other Poisson random variables. Thus, we must generate the daily
jackpots sequentially. Here is a simple program for this purpose.

function jackpot=lotteryl(jstart,M,D)
%Usage: function j=lotteryl(jstart,M,D)
%Perform M trials of the D day lottery
%of Problem 5.5.5 and initial jackpot jstart
jackpot=zeros(M,1);
for m=1:M,

disp(’trm)
jackpot (m)=jstart;
for d=1:D,

jackpot (m)=jackpot (m)+(0.5*poissonrv(jackpot (m),1));
end
end

The main problem with lottery1l is that it will run very slowly. Each call to poissonrv generates

an entire Poisson PMF Px(z) for x = 0,1, ..., Zmax where Tyax > 2 - 10%. This is slow in several
ways. First, we repeating the calculation of Z;”jf‘ log j with each call to poissonrv. Second, each

call to poissonrv asks for a Poisson sample value with expected value o > 1-10°. In these cases,
for small values of z, Px(z) = a®e™ " /x! is so small that it is less than the smallest nonzero number
that MATLAB can store!

To speed up the simulation, we have written a program bigpoissonrv which generates Poisson
(a) samples for large o. The program makes an approximation that for a Poisson («) random vari-
able X, Py(z) ~ 0 for |xt —a| > 6\/a. Since X has standard deviation v/, we are assuming that X
cannot be more than six standard deviations away from its mean value. The error in this approxi-
mation is very small. In fact, for a Poisson (a) random variable, the program poissonsigma(a,k)
calculates the error P[|X — a| > k+/a]. Here is poissonsigma.m and some simple calculations:

function err=poissonsigma(a,k); >> poissonsigma(l,6)
xmin=max (0, floor (a-k*sqrt(a))); ans =
xmax=a+ceil (kxsqrt(a)); 1.0249e-005
SX=Xmin:xmax; >> poissonsigma(10,6)
logfacts =cumsum([0,log(1l:xmax)]); ans =
%logfacts includes 0 in case xmin=0 2.5100e-007
%Now we extract needed values: >> poissonsigma(100,6)
logfacts=logfacts(sx+1); ans =
%pmf(i,:) is a Poisson a(i) PMF 1.2620e-008
% from xmin to xmax >> poissonsigma(1000,6)
pnf=exp(-a+ (log(a)*sx)-(logfacts)); ans =
err=1-sum(pmf) ; 2.6777e-009
>> poissonsigma(10000,6)
ans =
1.8081e-009
>> poissonsigma(100000,6)
ans =
-1.6383e-010

The error reported by poissonsigma(a,k) should always be positive. In fact, we observe
negative errors for very large a. For large a and x, numerical calculation of Px(z) = a”e™%/x!
is tricky because we are taking ratios of very large numbers. In fact, for a = = = 1,000,000,
MATLAB calculation of a® and z! will report infinity while e™® will evaluate as zero. Our method
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of calculating the Poisson (o) PMF is to use the fact that Inz! = Zle In j to calculate

T
exp (In Py (z)) = exp xlna—a—Zlnj . (1)
j=1

This method works reasonably well except that the calculation of the logarithm has finite precision.
The consequence is that the calculated sum over the PMF can vary from 1 by a very small amount,
on the order of 1077 in our experiments. In our problem, the error is inconsequential, however, one
should keep in mind that this may not be the case in other other experiments using large Poisson
random variables. In any case, we can conclude that within the accuracy of MATLAB’s simulated
experiments, the approximations to be used by bigpoissonrv are not significant.

The other feature of bigpoissonrv is that for a vector alpha corresponding to expected values
[al am}/, bigpoissonrv returns a vector X such that X(i) is a Poisson alpha(i) sample.
The work of calculating the sum of logarithms is done only once for all calculated samples. The
result is a significant savings in cpu time as long as the values of alpha are reasonably close to each
other.

function x=bigpoissonrv(alpha)

%for vector alpha, returns a vector x such that

% x(i) is a Poisson (alpha(i)) rv

%set up Poisson CDF from xmin to xmax for each alpha(i)

alpha=alpha(:);

amin=min(alpha(:));

amax=max (alpha(:));

%Assume Poisson PMF is negligible +-6 sigma from the average

xmin=max (0,floor (amin-6*sqrt (amax))) ;

xmax=amax+ceil (6*sqrt (amax)) ;%set max range

SX=Xmin:xmax;

%Now we include the basic code of poissonpmf (but starting at xmin)

logfacts =cumsum([0,log(1l:xmax)]); %include O in case xmin=0

logfacts=logfacts(sx+1); %extract needed values

%pmf(i,:) is a Poisson alpha(i) PMF from xmin to xmax

pnf=exp(-alpha*ones(size(sx))+ ...
(log(alpha)*sx)-(ones(size(alpha))*logfacts));

cdf=cumsum(pmf,2); %each row is a cdf

x=(xmin-1)+sum((rand(size(alpha))*ones(size(sx)))<=cdf,2);

Finally, given bigpoissonrv, we can write a short program lottery that simulates trials of the
jackpot experiment. Ideally, we would like to use lottery to perform m = 1,000 trials in a single
pass. In general, MATLAB is more efficient when calculations are executed in parallel using vectors.
However, in bigpoissonrv, the matrix pmf will have m rows and at least 12,/ = 12,000 columns.
For m more than several hundred, MATLAB running on my laptop reported an “Out of Memory”
error. Thus, we wrote the program lottery to perform M trials at once and to repeat that N times.
The output is an M x N matrix where each i, j entry is a sample jackpot after seven days.
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function jackpot=lottery(jstart,M,N,D)
%Usage: function j=lottery(jstart,M,N,D)
%Perform M trials of the D day lottery

%of Problem 5.5.5 and initial jackpot jstart
jackpot=zeros(M,N);

for n=1:N,
jackpot (:,n)=jstart*ones(M,1);
for d=1:D,
disp(d);
jackpot (:,n)=jackpot(:,n)+(0.5*bigpoissonrv(jackpot(:,n)));
end
end

Executing J=lottery(1e6,200,10,7) generates a matrix J of 2,000 sample jackpots. The com-
mand hist(J(:),50) generates a histogram of the values with 50 bins. An example is shown
here:

150 T T T T T T T T T

Frequency
=
o
o

a1
o

0
1.7076 1.7078 1.708 1.7082 1.7084 1.7086 1.7088 1.709 1.7092 1.7094 1.7096
J

x 10"

If you go back and solve Problem 5.5.5, you will see that the jackpot J has expected value
E[J] = (3/2)7 x 105 = 1.70859 x 107 dollars. Thus it is not surprising that the histogram is
centered around a jackpot of 1.708 x 107 dollars. If we did more trials, and used more histogram
bins, the histogram would appear to converge to the shape of a Gaussian PDF. This fact is explored
in Chapter 6.
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Problem Solutions — Chapter 6

Problem 6.1.1 Solution
The random variable X33 is a Bernoulli random variable that indicates the result of flip 33. The
PMF of X33 is

1—p 2=0
Py () = p =1 (1)
0 otherwise

Note that each X; has expected value E[X] = p and variance Var[X] = p(1 — p). The random
variable Y = X7 4+ - - - + Xjqg is the number of heads in 100 coin flips. Hence, Y has the binomial
PMF

()P =p)!°v y=0,1,...,100
0 otherwise

A )=
Since the X; are independent, by Theorems 6.1 and 6.3, the mean and variance of Y are

E[Y]=100E [X] =100p  Var[Y] = 100 Var[X] = 100p(1 — p) (3)

(2)

Problem 6.1.2 Solution
Let Y = X1 — Xo.

(a) Since Y = X + (—X3), Theorem 6.1 says that the expected value of the difference is
EY]=E[X||+E[-X]=FE[X]-E[X]=0 (1)

(b) By Theorem 6.2, the variance of the difference is
Var[Y] = Var[X;]| + Var[—X3] = 2 Var[X] (2)

Problem 6.1.3 Solution

(a) The PMF of Njp, the number of phone calls needed to obtain the correct answer, can be
determined by observing that if the correct answer is given on the nth call, then the previous
n — 1 calls must have given wrong answers so that

n—l n = -
Py, (n) = { (()3/4) Y othel}\;v?s’e (1)

(b) Ni is a geometric random variable with parameter p = 1/4. In Theorem 2.5, the mean of a
geometric random variable is found to be 1/p. For our case, E[N;]| = 4.

(c) Using the same logic as in part (a) we recognize that in order for n to be the fourth correct
answer, that the previous n — 1 calls must have contained exactly 3 correct answers and that
the fourth correct answer arrived on the n-th call. This is described by a Pascal random

variable.
("N B/ 1/ n=4,5,. ..

Py, (na) = { 0 otherwise (2)

(d) Using the hint given in the problem statement we can find the mean of Ny by summing up
the means of the 4 identically distributed geometric random variables each with mean 4. This
gives E[Ny4| = 4E[N;]| = 16.
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Problem 6.1.4 Solution
We can solve this problem using Theorem 6.2 which says that

Var[W] = Var[X] + Var[Y] + 2 Cov [ X, Y] (1)

The first two moments of X are
1 fl-g 1
E[X]:/ / 2a:dyd:n:/ 2¢(1 —z)dr =1/3 (2)
0 Jo 0
1 fl-g 1
E [X?] :/ / 23:2dyd93:/ 202(1 — x)de = 1/6 (3)
0 Jo 0

Thus the variance of X is Var[X] = E[X?] — (E[X])? = 1/18. By symmetry, it should be apparent
that E[Y] = E[X] = 1/3 and Var[Y| = Var[X] = 1/18. To find the covariance, we first find the
correlation

E[XY]:/Ol/ol_x%sydyd:c:/le(l—x)zda::1/12 (5)
The covariance is
Cov[X,Y]=E[XY]-E[X|E[Y]=1/12 - (1/3)* = —1/36 (6)
Finally, the variance of the sum W = X 4+ Y is
Var[W] = Var[X] + Var[Y] —2Cov [X,Y] =2/18 — 2/36 = 1/18 (7)

For this specific problem, it’s arguable whether it would easier to find Var[W] by first deriving the
CDF and PDF of W. In particular, for 0 < w <1,

Fw(w):P[X—l—YSw]:/Ow/Owm2dydw:/0w2(w—x)dx:w2 (8)

Hence, by taking the derivative of the CDF, the PDF of W is

fu (w) = 20 0<w<l1
W)=Y 0 otherwise

From the PDF, the first and second moments of W are
1 1
E[W] :/ 2uldw =2/3  E[W?] :/ 2w dw = 1/2 (10)
0 0

The variance of W is Var[W] = E[W?]— (E[W])? = 1/18. Not surprisingly, we get the same answer
both ways.

Problem 6.1.5 Solution
This problem should be in either Chapter 10 or Chapter 11.
Since each X; has zero mean, the mean of Y, is

E[Y,] = E[Xn+ Xp_1 + Xn_2] /3 =0 (1)
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Since Y,, has zero mean, the variance of Y;, is

Var[Yy] = E [¥;?] (2)
- %E (X0 + Xpo1 + Xin2)?] (3)
= %E (X2 + X2+ X2 o+ 2X, X1 +2Xn Xm0 + 2X, 1 Xy o] (4)
:é(1+1+1+2/4+0+2/4):g (5)

Problem 6.2.1 Solution
The joint PDF of X and Y is

2 0<z<y<l1
0 otherwise

fxy(z,y) = { (1)

We wish to find the PDF of W where W = X + Y. First we find the CDF of W, Fy(w), but we

must realize that the CDF will require different integrations for different values of w.
Y

4 Y=X

For values of 0 < w < 1 we look to integrate the shaded area in the figure
Area of tO the l"lght

Integration % w—x w 2
\ Fyy (w) :/ / 2dydz = -5 (2)
0 T
X+Y=w
— X
w
For values of w in the region 1 < w < 2 we look to integrate over the
shaded region in the graph to the right. From the graph we see that
we can integrate with respect to x first, ranging y from 0 to w/2,
=X thereby covering the lower right triangle of the shaded region and
leaving the upper trapezoid, which is accounted for in the second
ol term of the following expression:
| 5y 1 prw—y
o Fy (w) = /0 /0 2dx dy + /u /0 2dxdy (3)
— X 2 ’
" —ow-1- 2 (4)

Putting all the parts together gives the CDF Fy(w) and (by taking the derivative) the PDF
fw (w).

0 w <0 0<w<1
w? w <w<
= < <
Fy (w) = 2 , Jswsl fw @ ={ 2—w 1<w<2 (5)
2w—1-% 1<w<?2 )
2 0 otherwise
1 w > 2
Problem 6.2.2 Solution
The joint PDF of X and Y is
1 0<2,y<1
Fxy(z,y) = { 0 otherwise 1)
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Proceeding as in Problem 6.2.1, we must first find Fy(w) by integrating over the square defined
by 0 < x,y < 1. Again we are forced to find Fyy(w) in parts as we did in Problem 6.2.1 resulting
in the following integrals for their appropriate regions. For 0 < w < 1,

Pt = [* [*7 dvdy=utp2 2)

For 1 <w <2,

w—1 1 1 w—y
FW(w):/o /0 dxdy—i—/ 1/0 drdy = 2w —1 —w?/2 (3)

The complete CDF Fyy (w) is shown below along with the corresponding PDF fi (w) = dFyw (w)/dw.

0 w <0

0<w<l1
w?/2 O<w<1 2 <ws<
Fw (w) 20— 1 — w2/2 1<w<2 Jw (w) (2) b itﬁei“uwi_sez (4)
1 otherwise

Problem 6.2.3 Solution
By using Theorem 6.5, we can find the PDF of W = X + Y by convolving the two exponential

distributions. For u # A,

fu) = [ tx @ w=a) do )
_ / " e =) gy 2)
= \ue H¥ /Ow e~ A=z g (3)
) { () w20 W

0 otherwise
When p = A, the previous derivation is invalid because of the denominator term A — u. For p = A,

we have
fu) = [ ix@ -2 do Q
- / Cae MA@ gy (6)
= A2 /Ow dx (7)
2, —Aw

- { 3 o z)lichzergvise (8)

Note that when g = A, W is the sum of two iid exponential random variables and has a second
order Erlang PDF.
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Problem 6.2.4 Solution
In this problem, X and Y have joint PDF

8ry 0<y<z<l1

pu— 1

Fxy (@:y) { 0 otherwise (1)
We can find the PDF of W using Theorem 6.4: fy(w) = ffooo fxy(z,w—x)dz. The only tricky
part remaining is to determine the limits of the integration. First, for w < 0, fy(w) = 0. The
two remaining cases are shown in the accompanying figure. The shaded area shows where the joint
PDF fxy(z,y) is nonzero. The diagonal lines depict y = w—x as a function of . The intersection

of the diagonal line and the shaded area define our limits of integration.
For 0 <w <1,

y fw (w) = / 8z(w — ) dx (2)
A w/2
2 ] w
= dwa® — 8z° /3| = 2w /3 (3)
w |
I<w<2
7] For 1 <w <2,
w ]
0<w<l 1
fw (w) = / 8x(w — x) dx (4)
— N X w/2
w il w 2 1
= 4wz’ — 8x3/3|w/2 (5)
= 4w — 8/3 — 2w /3 (6)
Since X +Y <2, fyy(w) =0 for w > 2. Hence the complete expression for the PDF of W is
2w3/3 0<w<1
fw(w) =< 4w—8/3—2uw3/3 1<w<2 (7)
0 otherwise

Problem 6.2.5 Solution
We first find the CDF of W following the same procedure as in the proof of Theorem 6.4.

A =Px<vrul= [ [ py @) deay 1)

By taking the derivative with respect to w, we obtain

fortw) = LD [ ([ s ) o) ay )
= /_Z fxy (w+y,y) dy (3)

With the variable substitution y = x — w, we have dy = dx and

fw (w) = /_OO fxy (x,x —w) dz (4)
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Problem 6.2.6 Solution
The random variables K and J have PMFs

Je—o . ko—B
. ae s j=0,1,2,... e’ k=0,1,2,...
P — ]! j Ty S P k — il s 1y 4y 1
7 () {0 otherwise i< (F) {O otherwise (1)
For n > 0, we can find the PMF of N = J + K via
P[N=n]= ) P[J=n—kK=Fk (2)
k=—o00

Since J and K are independent, non-negative random variables,

P[N=n]=>"P;(n—k)Pg (k) (3)
k=0
n an—ke—a ﬂke—,@
T -k R (4)
B (a+5)ne—(a+ﬁ) n n! o n—k ,6 k
N n! kgok!(n—k)! <a—|—5> <a—|—ﬁ> (5)

1

The marked sum above equals 1 because it is the sum of a binomial PMF over all possible values.
The PMF of N is the Poisson PMF

(at+B)re”(oFh) =0.1.2
P n) = I R n=u,l,4,... 6
w (1) { 0 otherwise (©6)

Problem 6.3.1 Solution

For a constant a > 0, a zero mean Laplace random variable X has PDF

fx (z) = %e—alﬂ — o< T < 00 (1)

The moment generating function of X is

¥ a [° a [
ox(s) = E [’ ]——/ eweaxdm—l——/ e " dx (2)
2 J_ 2 Jo
B ae(s—l—a)sc 0 ae(s—a)z oe (3)
2 5s54a B 2 s—a
== (@
2\s+a s—a
2
a
e (5)
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Problem 6.3.2 Solution

(a) By summing across the rows of the table, we see that J has PMF

. 0.6 j——2
pi={ o8 120 )

The MGF of J is ¢;(s) = E[e®/] = 0.6e72° + 0.4e~%.

(b) Summing down the columns of the table, we see that K has PMF

0.7 k=-1
Pr(k)=1{ 02 k=0 (2)
0.1 k=1

The MGF of K is ¢x(s) = 0.7e7* + 0.2 4+ 0.1€".

(c) To find the PMF of M = J + K, it is easist to annotate each entry in the table with the
coresponding value of M:

PLK(j,k‘)] E=-1 E=0 k=1
j=-2 42(M = =3) 0.12(M = —2) 0.06(M = —1) (3)
j=-1 28(M = —2) 0.08(M = —1) 0.04(M =0)

We obtain Pys(m) by summing over all j, k such that j + k = m, yielding

0.42 m= -3
040 m = —2

Pr(m) =9 044 = 1 (4)
0.04 m=0

(d) One way to solve this problem, is to find the MGF ¢);(s) and then take four derivatives.
Sometimes its better to just work with definition of E[M1]:

= > Py (m)m’ (5)
= 0.42(=3)* +0.40(—2)* + 0.14(—1)* + 0.04(0)* = 40.434 (6)

As best I can tell, the prupose of this problem is to check that you know when not to use the
methods in this chapter.

Problem 6.3.3 Solution
We find the MGF by calculating E[e*X] from the PDF fx (z).

bs as

b e —e
ox(5) = B[e] :/a esxbiadx ~ s(b—a) @

Now to find the first moment, we evaluate the derivative of ¢x(s) at s = 0.

dox(s)
ds

B s [bebs _ aeas] _ [ebs _ eas]

E[X]= = (EE: (2)
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Direct evaluation of the above expression at s = 0 yields 0/0 so we must apply ’'Hépital’s rule and
differentiate the numerator and denominator.

bebs —qe® 1+ s [b2€bs _ a2ea5] o [bebs o aeas]

EX]=1 3
1X] o0 2(b—a)s ®)
h2ebs — q2eas b+a
= 1‘ = 4
S0 200 —a) 2 @)
To find the second moment of X, we first find that the second derivative of ¢x(s) is

d’px(s) - 52 [bzebs — azeas] — 25 [bebs — ae“s] +2 [bebs — aeas] 5)

ds? (b—a)s3

Substituting s = 0 will yield 0/0 so once again we apply I’'Hopital’s rule and differentiate the
numerator and denominator.

. d2¢X(8) ) 82 [b3€bs _ a3€as]
2 = —_—
B[X7] = gl—rf(l) ds? l1_r))% 3(b—a)s? (©)
b} — a? 9 9
3= a) (b +ab+a”)/3 (7)

In this case, it is probably simpler to find these moments without using the MGF.

Problem 6.3.4 Solution
Using the moment generating function of X, ¢x(s) = ¢*5*/2. We can find the nth moment of X ,
E[X™] by taking the nth derivative of ¢x(s) and setting s = 0.

E[X] = o2se” %2 =0 (1)

s=0
E [X2] — g2e7°5%/2 4 54g200%5%/2 — 52 (2)
s=0
Continuing in this manner we find that
E[X?] = (30%s + 0°5%) 7 ) - 0 (3)
S=
E[XY] = (30" + 60%% + o%s*) 775"/ L =30" (4)
S=

To calculate the moments of Y, we define Y = X + p so that Y is Gaussian (u, ). In this case
the second moment of Y is

E[Y?| =E[(X +p)? = E[X?+2uX + p?] = 0® + p*. (5)

Similarly, the third moment of Y is
E[Y?] = E[(X +p)?] (6)
=F [Xg +3uX? 4 32X + ug] = 3uo’ + . (7)

Finally, the fourth moment of Y is
E[YY =F[(X+ )" (8)
=B [X* +4pX? + 6p° X% + 41 X + p?] (9)
=30t + 6p%0% + pt. (10)
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Problem 6.3.5 Solution
The PMF of K is

f1/n k=1,2,...,n
Frc (k) = { 0 otherwise (1)
The corresponding MGF of K is
1
(bK(s):E[esK] :E(€S+62S+'-‘—|—ens) (2)
= @_S S 1 e25 1 ... (n—1)s
_eEer -1 "
n(es —1)

We can evaluate the moments of K by taking derivatives of the MGF. Some algebra will show that

dor(s)  ne™?s — (n+ 1)e(rHDs 4 e

= ()

ds n(es —1)2

Evaluating doi(s)/ds at s = 0 yields 0/0.  Hence, we apply 'Hopital’s rule twice (by twice
differentiating the numerator and twice differentiating the denominator) when we write

dok(s) . n(n + 2)e2s — (n 4 1)2e(rt)s 4 g5 (©)
ds |,_g s—0 2n(es —1)
) n(n + 2)26(71—1—2)5 _ (TL + 1)36(n+1)s +e’
0 2nes (n+1)/ 9
A significant amount of algebra will show that the second derivative of the MGF is
d2¢K(S) B n2en+3)s _ (2712 +2n — 1)e(n+2)s + (TL + 1>2e(n+1)s — 25 _ o8 (8)

ds?2 n(es —1)3

Evaluating d?¢x (s)/ds*> at s = 0 yields 0/0. Because (e* — 1)% appears in the denominator, we
need to use 'Hopital’s rule three times to obtain our answer.

d*pr(s) _1 n?(n + 3)3e+3)s — (202 + 2n — 1)(n 4 2)%e"+2)5 4 (n +1)5 — 8?8 — ¢* (9)
ds? s=0 s—0 6nes
n*(n+3)P3 - (2n+2n—1)(n+2>*+ (n+1)° =9 (10)
6n
=(2n+1)(n+1)/6 (11)

We can use these results to derive two well known results. We observe that we can directly use the
PMF Py (k) to calculate the moments

E[K] =

S

Zn:k: E[K? = %Zn:k? (12)
= k=1

k=1

Using the answers we found for F[K] and E[K?], we have the formulas

Z b n(n2—|- 1) Z 2 n(n + 1)6(2n +1) (13)
k=1 k=1
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Problem 6.4.1 Solution

N is a binomial (n = 100,p = 0.4) random variable. M is a binomial (n = 50,p = 0.4) random
variable. Thus N is the sum of 100 independent Bernoulli (p = 0.4) and M is the sum of 50
independent Bernoulli (p = 0.4) random variables. Since M and N are independent, L = M + N
is the sum of 150 independent Bernoulli (p = 0.4) random variables. Hence L is a binomial
n = 150,p = 0.4) and has PMF

PL(l) = (1?0) (0.4)1(0.6)150". (1)

Problem 6.4.2 Solution
Random variable Y has the moment generating function ¢y (s) = 1/(1 — s). Random variable V'

has the moment generating function ¢y (s) = 1/(1 — s)*. Y and V are independent. W =Y + V.

(a) From Table 6.1, Y is an exponential (A = 1) random variable. For an exponential (\) random
variable, Example 6.5 derives the moments of the exponential random variable. For A = 1,
the moments of Y are

E[Y]=1, E[Y?] =2, E[Y?] =31=6. (1)

(b) Since Y and V are independent, W =Y + V has MGF

o) = oo = (1) (155) = (1) )

W is the sum of five independent exponential (A = 1) random variables X,..., X5. (That
is, W is an Erlang (n = 5, A = 1) random variable.) Each X; has expected value E[X] =1
and variance Var[X] = 1. From Theorem 6.1 and Theorem 6.3,

E[W]=5FE[X] =5, Var[W] = 5 Var[X]| = 5. (3)
It follows that
E [W?] = Var[W] + (E [W])* = 5 + 25 = 30. (4)

Problem 6.4.3 Solution
In the iid random sequence K, Ko, ..., each K; has PMF

1—p k=0,
0 otherwise.

(a) The MGF of K is ¢x(s) = E[e*X] =1 — p + pe®.

(b) By Theorem 6.8, M = K; + Ko + ...+ K,, has MGF

¢u(s) = [Pr(s)]" = [1 —p+pe’]” (2)
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(c) Although we could just use the fact that the expectation of the sum equals the sum of the

expectations, the problem asks us to find the moments using ¢;(s). In this case,

BM] = d¢é\é(8)

s=0

The second moment of M can be found via

E [MQ] — dd)él\i(S) .
=np ((n—1)(1 — p+pe®)pe** + (1 — p+ pe®)

=np[(n — 1)p+ 1]

The variance of M is

Var[M] = E [M?] — (E [M])* = np(1 — p) = n Var[K]

Problem 6.4.4 Solution

Based on the problem statement, the number of points X; that you earn for game ¢ has PMF

C(1/3 2=0,1,2
Px, () = { 0 otherwise

(a) The MGF of X; is
bx,(5) = B[] = 1/3 + /3 + /3

Since Y = X1 + -+ 4+ X, Theorem 6.8 implies
Oy (s) = [ox,(s)]" = [1 + e+ e*]" /3"
(b) First we observe that first and second moments of X; are
E[X,)=) aPx, (x)=1/3+2/3=1
z

E[X}]=> o’Px, (x) =1%/3+2°/3=15/3

Hence,
Var[X;] = E [X?] — (B [Xi])* = 2/3.
By Theorems 6.1 and 6.3, the mean and variance of Y are
E[Y]=nE[X]=n
Var[Y] = n Var[X| = 2n/3

= n(1—p+pe’)"~Ipe’| = mp

n—1_s

3)

Another more complicated way to find the mean and variance is to evaluate derivatives of

oy (s) as s = 0.
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Problem 6.4.5 Solution

2ke=2/k! k=0,1,2,...
P, (k) = { 0 otherwise

Andlet R, =K1+ Ko+ ...+ K;

(1)

(a) From Table 6.1, we find that the Poisson (o = 2) random variable K has MGF ¢k (s) =
2(e"—1).

(b) The MGF of R; is the product of the MGFs of the K;’s.
bR, (s H oK (s) = 2@ (2)

(c) Since the MGF of R; is of the same form as that of the Poisson with parameter, a = 2i.
Therefore we can conclude that R; is in fact a Poisson random variable with parameter

a = 2¢. That is, _
f @2)re?rl r=0,1,2,...
Pr: (r) = { 0 otherwise (3)

(d) Because R; is a Poisson random variable with parameter o« = 2i, the mean and variance of
R; are then both 2i.

Problem 6.4.6 Solution
The total energy stored over the 31 days is

Y=X1+Xo+ -+ X3 (1)

The random variables X1,..., X3; are Gaussian and independent but not identically distributed.
However, since the sum of independent Gaussian random variables is Gaussian, we know that Y is
Gaussian. Hence, all we need to do is find the mean and variance of Y in order to specify the PDF
of Y. The mean of Y is

31
ZE = (32— i/4) =32(31) — 31(832) = 868 kW-hr (2)
i=1

Since each X; has variance of 100(kW-hr)?, the variance of Y is
Var[Y] = Var[Xl] + -+ Val"[Xgl] =31 Var[Xi] = 3100 (3)

Since E[Y] = 868 and Var[Y] = 3100, the Gaussian PDF of Y is

1 2
_ —(y—868)2 /6200 4
Fr o) = S ()
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Problem 6.4.7 Solution
By Theorem 6.8, we know that ¢as(s) = [ (s)]™.

(a) The first derivative of ¢p(s) is

d 1 d
¢2/;(S) :n[¢K(S)]n 1 d)cfl;(s)
We can evaluate doy(s)/ds at s =0 to find E[M].
_ dou(s)|  _ n-1 dor(s)|  _
B = "~ Y~ K

(b) The second derivative of ¢ps(s) is

2 s ) ) ) 8
% =n(n—1)[pr(s)]" 2 <d¢%8()> 4 [dw(s)]" d ?;;(2( )

Evaluating the second derivative at s = 0 yields

d2¢M(S)

E [MQ] T ds2

=n(n—1) (E[K])* +nE [K?]
s=0

Problem 6.5.1 Solution

(a) From Table 6.1, we see that the exponential random variable X has MGF

(1)

(b) Note that K is a geometric random variable identical to the geometric random variable X in
Table 6.1 with parameter p = 1 — ¢q. From Table 6.1, we know that random variable K has

MGF
(1 —q)e®

Ox(s) =~ o

(2)

Since K is independent of each X;, V = X1+ -+ Xk is a random sum of random variables.

From Theorem 6.12,

- nde(s _(1_Q),\i\s_ (1—-g)A
dv(s) = o (Ingx(s)) = 1—(]% _(l—q))\—s

3)

We see that the MGF of V' is that of an exponential random variable with parameter (1 —g)A.

The PDF of V is -
A=A 7O >0
Jv(v) = { 0 otherwise
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Problem 6.5.2 Solution
The number N of passes thrown has the Poisson PMF and MGF

o (30)”6_30/71' n = 07 1, e o 30(83—1)
Py (n) = { 0 otherwise on(s) = 1)

Let X; = 1 if pass ¢ is thrown and completed and otherwise X; = 0. The PMF and MGF of each
Xi is

1/3 =0
Py, (z)=4 2/3 z=1 ox,(s) =1/3+(2/3)e® (2)
0 otherwise

The number of completed passes can be written as the random sum of random variables
K=X1+--+Xpy (3)
Since each Xj; is independent of N, we can use Theorem 6.12 to write
Brc(s) = o (In dx(s)) = PO = S (1)

We see that K has the MGF of a Poisson random variable with mean F[K] = 30(2/3) = 20,
variance Var[K| = 20, and PMF

(20)ke=20/k! k=0,1,...

Pic (k) = { 0 otherwise (5)

Problem 6.5.3 Solution

In this problem, ¥ = X; + --- + Xy is not a straightforward random sum of random variables
because N and the X;’s are dependent. In particular, given N = n, then we know that there were
exactly 100 heads in N flips. Hence, given N, X + --- 4+ X = 100 no matter what is the actual
value of N. Hence Y = 100 every time and the PMF of Y is

|1 y=100
Py (y) = { 0 otherwise (1)
Problem 6.5.4 Solution
Donovan McNabb’s passing yardage is the random sum of random variables
V+Yi+- + Yk (1)
where Y; has the exponential PDF
Le=y/15 >
— 156 Yy =
Fri () { 0 otherwise (2)
From Table 6.1, the MGF's of Y and K are
o 1/15 o 1 o 20(65—1)
) = 1o K= )
From Theorem 6.12, V has MGF
QZ)V(S) — ¢K(hl ¢Y(S)) — e20(¢y(s)—s) — 63003/(1—155) (4)
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The PDF of V' cannot be found in a simple form. However, we can use the MGF to calculate the
mean and variance. In particular,

dov(s) _ 300s/(1-155) 300

EVI= =41, A= 155)2)y ®)
d2¢v(8)
E[V?] =
V==, (6)
300 2 9000
300s/(1—15s 300s/(1—15s
— 300s/( ) ((1 _—155)2> + £300s/( >7(1 15| = 99,000 (7)

Thus, V has variance Var[V] = E[V?] — (E[V])? = 9,000 and standard deviation oy = 94.9.
A second way to calculate the mean and variance of V is to use Theorem 6.13 which says

E[V] = E[K]E[Y] = 20(15) = 200 (8)
Var[V] = F [K] Var[Y] + Var[K](E [Y])? = (20)15% + (20)15 = 9000 9)

Problem 6.5.5 Solution

Since each ticket is equally likely to have one of (466) combinations, the probability a ticket is a
winner is .
2T (1)
(5)

Let X; = 1 if the ith ticket sold is a winner; otherwise X; = 0. Since the number K of tickets sold
has a Poisson PMF with E[K] = r, the number of winning tickets is the random sum

q:

V= Xi+o+ Xg )
From Appendix A,
¢X(8) - (1 - q) + q@s ¢K(S) — er[ek 71] (3)
By Theorem 6.12,
dv(s) = dr(Indx (s)) = e lex )=l — grate=1) )

Hence, we see that V' has the MGF of a Poisson random variable with mean E[V] = rq. The PMF

of Vis (ra) /
B rq)’e " /vl v=0,1,2,...
Py (v) = { 0 otherwise (5)
Problem 6.5.6 Solution

(a) We can view K as a shifted geometric random variable. To find the MGF, we start from first
principles with Definition 6.1:

0o ) B oo stk P
()= el =) =p Yol -t = s v
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(b) First, we need to recall that each X; has MGF ¢x(s) = 575*/2. From Theorem 6.12, the
MGF of R is

ons) = 9 ox(3)) = drc(s +%/2) = T 2)

(c) To use Theorem 6.13, we first need to calculate the mean and variance of K:

_ dox(s) _ p(l—p)e? 2 1-p
ElK] = ds |, 1 —(1—pes o T p (3)
d2 s o —n)esles _ 623
- P iU
_ (1- p})é? - D) (5)

Hence, Var[K] = E[K?] — (E[K])? = (1 — p)/p?. Finally. we can use Theorem 6.13 to write

Var{R] = B [K] Var[X] + (E [X])? Var[K] = ==L 4 =P - 2P (6)

Problem 6.5.7 Solution
The way to solve for the mean and variance of U is to use conditional expectations. Given K = k,
U=X1+- -+ X, and

EUIK=k=E[X1+ -+ X/ X1+ -+ X, =] (1)

E[X|X) 4+ X, = H (2)

I

=1

Since X; is a Bernoulli random variable,

EX)|Xi+---+X,=k|=P X’i:HZijk (3)
=1 ]
PIXi =15, X =k-1

- - ()
P Y, X, = K|

Note that » 7 ; X; is just a binomial random variable for n trials while »°.,; X; is a binomial
random variable for n — 1 trials. In addition, X; and ) i X;j are independent random variables.
This implies

P[Xz-:l]P[Z#in:k—l}

P Y, X, = K]
p(pZ )Pt —pn oy

- - = (6)

(p)pt(1 —pyn-k n

EXi|Xi+-+X,=k]= (5)
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A second way is to argue that symmetry implies E[X;|X; + -+ + X, = k] = ~, the same for each
1. In this case,

=Y EXi|Xi+ +Xpg=k=FE[Xi+ -+ Xo| X1+ + Xp=k] =k (7)
=1

Thus v = k/n. At any rate, the conditional mean of U is
k k k k2
E[U|K—k]—;E[XZ|X1+ +Xn—/~c]—;n—n (8)
This says that the random variable E[U|K] = K?/n. Using iterated expectations, we have
EU]=EB[B[U|K]) = E [K*/n] (9)

Since K is a binomial random variable, we know that E[K] = np and Var[K| = np(1 — p). Thus,

B[U] = B [K?) = _ (Var[K] + (B[K)) = p(1 ) + mp? (10

1
n
On the other hand, V is just and ordinary random sum of independent random variables and the
mean of E[V] = E[X]|E[M] = np?.

Problem 6.5.8 Solution
Using N to denote the number of games played, we can write the total number of points earned as

the random sum
Y=X1+Xo+ -+ Xy (1)

(a) It is tempting to use Theorem 6.12 to find ¢y (s); however, this would be wrong since each X;
is not independent of N. In this problem, we must start from first principles using iterated
expectations.

by (s) = E [E [es<X1+"'+XN)|NH - i Py (n)E [es<X1+"'+X")\N - n} 2)
n=1

Given N =n, Xy,..., X, are independent so that
E [es(X1+"'+X”)]N = n} =F [esxl\N = n] E [eSXQ\N = n] ) [eSX”]N = n] (3)

Given N = n, we know that games 1 through n — 1 were either wins or ties and that game n
was a loss. That is, given N =n, X,, = 0 and for i < n, X; # 0. Moreover, for i < n, X; has
the conditional PMF

Py, |n=n () = Px,|x,20 (z) = { (1)/2 itieixﬁse )
These facts imply
E [eSX"]N =n| = =1 ()
and that for i < n,
E [e*Xi|N = n] = (1/2)¢" + (1/2)¢® = ¢*/2 + ¢*/2 (6)
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Now we can find the MGF of Y.

oy (s)

n)E [68X1|N =n|E [68X2|N =n| - E [eSX”|N =n| (7)
)|

n 68/2—’-625/2]”71

> P
n=1

2 P Srre e ) IEMOI I KO
n=1 n=1

It follows that

én(Infe® /2 + €24 /2])
es/2 4 e25/2

_ ; - nin[(es+e2%)/2] _
ov(9) = s 2 P ()¢ - )

The tournament ends as soon as you lose a game. Since each game is a loss with probability
1/3 independent of any previous game, the number of games played has the geometric PMF
and corresponding MGF

n—1 n= . e’
Py (n) = { (()2/3) e othel}\;v?s’e on(s) = 1 £1{23/)3)65 (10)

Thus, the MGF of Y is

1/3
= 11
or(s) 1—(es+e%)/3 (11)
To find the moments of Y, we evaluate the derivatives of the MGF ¢y (s). Since
s ) 2s
doy(s) _ e’ + 2e i (12)
ds 9[1 —es/3 —e?5/3]
we see that J 3

pr— :3
ds |, 9(1/3)2

If you're curious, you may notice that E[Y]| = 3 precisely equals E[N]E[X,], the answer you
would get if you mistakenly assumed that N and each X; were independent. Although this
may seem like a coincidence, its actually the result of theorem known as Wald’s equality.

The second derivative of the MGF is

d2d>y(s) B (1—e%/3— 625/3)(68 + 4628) +2(e® + 2628)2/3 14
ds? 9(1 —e5/3 —€25/3)3 (14)

The second moment of Y is

_ d*y(s)|  5/3+6
-3 | =1 =23 (15)

The variance of Y is Var[Y] = E[Y?] — (E[Y])? =23 — 9 = 14.
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Problem 6.6.1 Solution
We know that the waiting time, W is uniformly distributed on [0,10] and therefore has the following

PDF.
1/10 0<w <10

Jw (w) = { 0 otherwise (1)

We also know that the total time is 3 milliseconds plus the waiting time, that is X = W + 3.
(a) The expected value of X is F[X| = E[W +3]=E[W]+3=5+3=38.
(b) The variance of X is Var[X| = Var[W + 3] = Var[W] = 25/3.
(c¢) The expected value of A is E[A] = 12E[X]| = 96.

)
)
)
(d) The standard deviation of A is o4 = /Var[A] = \/12(25/3) = 10.
(e) P[A>116] =1 — ®(HE90) =1 — ¢(2) = 0.02275.

(f) P[A <86] = ®(58520) = (—1) =1 — ®(1) = 0.1587

Problem 6.6.2 Solution

Knowing that the probability that voice call occurs is 0.8 and the probability that a data call occurs
is 0.2 we can define the random variable D; as the number of data calls in a single telephone call.
It is obvious that for any ¢ there are only two possible values for D;, namely 0 and 1. Furthermore
for all ¢ the D;’s are independent and identically distributed withe the following PMF.

0.8 d=0
Pp(d)=¢ 02 d=1 (1)
0  otherwise
From the above we can determine that
E[D]=0.2 Var [D] = 0.2 —0.04 = 0.16 (2)
With these facts, we can answer the questions posed by the problem.
(a) E[Kipo) = 100E[D] = 20
(b) Var[Kl()o] = 4/ 100Var[D] = \/1_ =4
(c) P[Kipo > 18] =1—@ (£2) =1 - &(-1/2) = ®(1/2) = 0.6915
(d) P[16 < Kyoo < 24] = (2720 — (16729) = §(1) — ®(—1) = 20(1) — 1 = 0.6826

4 4

Problem 6.6.3 Solution

(a) Let Xi,..., X120 denote the set of call durations (measured in minutes) during the month.
From the problem statement, each X — I is an exponential (A) random variable with E[X;] =
1/A = 2.5 min and Var[X;] = 1/A\? = 6.25 min?. The total number of minutes used during
the month is Y = X7 + - -+ + Xi99. By Theorem 6.1 and Theorem 6.3,

E[Y] = 120E[X,] = 300 Var[Y] = 120 Var[X;] = 750. (1)

251



The subscriber’s bill is 30 + 0.4(y — 300)" where 2t =z if 2 > 0 or 2t = 0 if < 0. the
subscribers bill is exactly $36 if Y = 315. The probability the subscribers bill exceeds $36

equals
Y — 300 15 — 300 15
PlY >315|=P > 5 5 } =Q <—> = 0.2919. (2)
oy oy V750

(b) If the actual call duration is X;, the subscriber is billed for M; = [X;| minutes. Because
each X; is an exponential (A\) random variable, Theorem 3.9 says that M; is a geometric (p)
random variable with p = 1 — e~ = 0.3297. Since M; is geometric,

1 1—
E[M;] = - = 3.033, Var[M] = —L = 6.167. 3)

P p?

The number of billed minutes in the month is B = M7 + - - - + Mjsg. Since My, ..., Moy are
iid random variables,

E[B] = 120E [M;] = 364.0, Var[B] = 120 Var[M;] = 740.08. (4)

Similar to part (a), the subscriber is billed $36 if B = 315 minutes. The probability the
subscriber is billed more than $36 is

B—364 _ 315-365]

P|B>315=P > =
| ] V/740.08 V/740.08

Q(—1.8) = ®(1.8) = 0.964. (5)

Problem 6.7.1 Solution

In Problem 6.2.6, we learned that a sum of iid Poisson random variables is a Poisson random
variable. Hence W, is a Poisson random variable with mean E[W,| = nE[K] = n. Thus W,, has
variance Var[W,] = n and PMF

nYe " /w! w=0,1,2,...

P, (w) = { 0 otherwise 1)

All of this implies that we can exactly calculate
P[W =] = P, (n) = n"e ™" /n! (2)

Since we can perform the exact calculation, using a central limit theorem may seem silly; however
for large n, calculating n™ or n! is difficult for large n. Moreover, it’s interesting to see how good
the approximation is. In this case, the approximation is

P[Wn:n]:P[n<Wn<n]%¢<$>—@(%):2¢><ﬁ>—1 (3)

The comparison of the exact calculation and the approximation are given in the following table.

PW,=n] |[n=1 n=4 n=16 n=264
0.3679 0.1954 0.0992 0.0498 (4)
0.3829 0.1974 0.0995 0.0498

exact
approximate
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Problem 6.7.2 Solution

(a)

Since the number of requests N has expected value E[N] = 300 and variance Var[N| = 300,
we need C to satisfy

N — _
P[N>C]:P[ 300 C 300]

>
V300 V300

-0 <%) — 0.05. 2)

From Table 3.1, we note that ®(1.65) = 0.9505. Thus,

C =300+ 1.65v300 = 328.6. (3)

For C' = 328.6, the exact probability of overload is
P[N >C]=1—-P|N < 328] = 1 — poissoncdf (300,328) = 0.0516, (4)
which shows the central limit theorem approximation is reasonable.

This part of the problem could be stated more carefully. Re-examining Definition 2.10 for
the Poisson random variable and the accompanying discussion in Chapter 2, we observe that
the webserver has an arrival rate of A = 300 hits/min, or equivalently A = 5 hits/sec. Thus
in a one second interval, the number of requests N’ is a Poisson (o = 5) random variable.

However, since the server “capacity” in a one second interval is not precisely defined, we will
make the somewhat arbitrary definition that the server capacity is C' = 328.6/60 = 5.477
packets/sec. With this somewhat arbitrary definition, the probability of overload in a one
second interval is

PIN'>C'|=1-P[N' <5477 =1—-P[N' <5]. (5)

Because the number of arrivals in the interval is small, it would be a mistake to use the
Central Limit Theorem to estimate this overload probability. However, the direct calculation
of the overload probability is not hard. For E[N'| = a = 5,

5 5 n
1-P[N'<5]=1-Y Py(n)=1-¢*Y %= =0.3840. (6)

|
n.:
n=0 n=0

Here we find the smallest C' such that P[N’ < C| > 0.95. From the previous step, we know
that C' > 5. Since N’ is a Poisson (a = 5) random variable, we need to find the smallest C
such that

C
PIN <C]=) a"e “/nl > 0.95. (7)
n=0

Some experiments with poissoncdf (alpha,c) will show that P[N <8 = 0.9319 while
PIN < 9] =0.9682. Hence C = 9.
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(e) If we use the Central Limit theorem to estimate the overload probability in a one second
interval, we would use the facts that E[N’] =5 and Var[N’] =5 to estimate the the overload
probability as

, 5—5

1-P[N'<5]=1 @(\/g> 0.5 (8)
which overestimates the overload probability by roughly 30 percent. We recall from Chapter 2
that a Poisson random is the limiting case of the (n,p) binomial random variable when n is
large and np = a.In general, for fixed p, the Poisson and binomial PMFs become closer as n
increases. Since large n is also the case for which the central limit theorem applies, it is not
surprising that the the CLT approximation for the Poisson («) CDF is better when oo = np
is large.

Comment: Perhaps a more interesting question is why the overload probability in a one-second
interval is so much higher than that in a one-minute interval? To answer this, consider a T-second
interval in which the number of requests Np is a Poisson (A1) random variable while the server
capacity is ¢I" hits. In the earlier problem parts, ¢ = 5.477 hits/sec. We make the assumption that
the server system is reasonably well-engineered in that ¢ > A. (We will learn in Chapter 12 that to
assume otherwise means that the backlog of requests will grow without bound.) Further, assuming
T is fairly large, we use the CLT to estimate the probability of overload in a T-second interval as

P[Np>cT| =P NT\/;_TAT > CT\/_A_;T] —Q (kvT), 9)

where k = (¢ — A\)/v/A. As long as ¢ > ), the overload probability decreases with increasing 7.
In fact, the overload probability goes rapidly to zero as T becomes large. The reason is that the
gap ¢I' — AT between server capacity ¢I' and the expected number of requests X1 grows linearly
in T while the standard deviation of the number of requests grows proportional to v/T. However,
one should add that the definition of a T-second overload is somewhat arbitrary. In fact, one can
argue that as T' becomes large, the requirement for no overloads simply becomes less stringent. In
Chapter 12, we will learn techniques to analyze a system such as this webserver in terms of the
average backlog of requests and the average delay in serving in serving a request. These statistics
won’t depend on a particular time period 1" and perhaps better describe the system performance.

Problem 6.7.3 Solution

(a) The number of tests L needed to identify 500 acceptable circuits is a Pascal (k = 500, p = 0.8)
random variable, which has expected value E[L] = k/p = 625 tests.

(b) Let K denote the number of acceptable circuits in n = 600 tests. Since K is binomial
(n = 600,p = 0.8), E[K] = np = 480 and Var[K]| = np(1 — p) = 96. Using the CLT, we
estimate the probability of finding at least 500 acceptable circuits as

K — 480 < 20 ]

V96~ /96

PK > 500 = P ~Q <£) — 0.0206. (1)

V96

(c) Using MATLAB, we observe that
1.0-binomialcdf (600,0.8,499)

ans =
0.0215
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(d) We need to find the smallest value of n such that the binomial (n,p) random variable K
satisfies P[K > 500] > 0.9. Since E[K| = np and Var[K| = np(1—p), the CLT approximation
yields

K —np < 500 — np

Vnp(1—p) — /np(1—p)

where z = (500 — np)/y/np(1 —p). It follows that 1 — ®&(z) = &(—2) > 0.9, implying
z = —1.29. Since p = 0.8, we have that

P[K >500] = P

~1—®(z) =0.90. (2)

np — 500 = 1.29+/np(1 — p). (3)
Equivalently, for p = 0.8, solving the quadratic equation
500 1-
<n - —> = (1.202—Lp (4)
p p

we obtain n = 641.3. Thus we should test n = 642 circuits.

Problem 6.8.1 Solution
The N[0, 1] random variable Z has MGF ¢z(s) = e5°/2. Hence the Chernoff bound for Z is

P[Z > c] <min e~5¢e5"/2 — min e5/2-5¢ (1)
s>0 >0

We can minimize e*/2-5¢ by minimizing the exponent s2/2 — sc. By setting

%(52/2—50):25—020 (2)

we obtain s = ¢. At s = ¢, the upper bound is P[Z > ¢| < e=*/2. The table below compares this
upper bound to the true probability. Note that for ¢ = 1,2 we use Table 3.1 and the fact that

Q(c) =1—d(c).

lc=1 ¢=2 c¢=3 c=4 c=5
Chernoff bound | 0.606  0.135  0.011  3.35x 10~* 3.73x 10°° (3)
Q(c) 0.1587 0.0228 0.0013 3.17x 107° 2.87 x 107"

We see that in this case, the Chernoff bound typically overestimates the true probability by roughly
a factor of 10.

Problem 6.8.2 Solution
For an N|[u,o?] random variable X, we can write

PIX>d=P((X —p)o>(c—pol = PZ>(c— /o] 1)
Since Z is NJ0,1], we can apply the result of Problem 6.8.1 with ¢ replaced by (¢ — p)/o. This

yields .
PIX>d=P[Z>(c—p)/o] <e (w7 /2 )
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Problem 6.8.3 Solution
From Appendix A, we know that the MGF of K is

dxc(s) = e (1)
The Chernoff bound becomes
P [K > C] < min 6_3660[(85_1) = min eo‘(es_l)_sc (2)
520 5>0

Since €Y is an increasing function, it is sufficient to choose s to minimize h(s) = a(e® — 1) — sc.
Setting dh(s)/ds = ae® —c = 0 yields e* = ¢/a or s = In(c¢/a). Note that for ¢ < a, the minimizing
s is negative. In this case, we choose s = 0 and the Chernoff bound is P[K > ¢] < 1. For ¢ > «,
applying s = In(c/a) yields P[K > ¢] < e”*(ae/c)¢. A complete expression for the Chernoff bound
is

1 c<«
> <
PIEzA<{ bpas 50

3)

Problem 6.8.4 Solution

This problem is solved completely in the solution to Quiz 6.8! We repeat that solution here. Since
W = X1+ X2+ X3 is an Erlang (n = 3, A = 1/2) random variable, Theorem 3.11 says that for any
w > 0, the CDF of W satisfies

2 w)ke—w
Fy (w) =1 “EE:'QE‘)ET““ (1)
k=0

Equivalently, for A = 1/2 and w = 20,

PW > 20] = 1 — Fyy (20) @)
10 107
— 6710 (1 _|_ F _|_ ?) = 616710 — 00028 (3)

Problem 6.8.5 Solution
Let W, = X1 +--- + X,,. Since M, (X) = W,,/n, we can write

P [Mn(X) > C] = P[Wn > nc] (1)

Since ¢w,, (s) = (¢x(s))", applying the Chernoff bound to W, yields

. — . — n
P (W, > nd] < min e, (5) = min (¢~ *6x(5)) (2)
For y > 0, ™ is a nondecreasing function of y. This implies that the value of s that minimizes
e *¢x(s) also minimizes (e *“¢x(s))". Hence
P[M,(X)>c]=P[W,>nc < <H1>151 e_scgbx(s)) (3)
s§Z
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Problem 6.9.1 Solution
Note that W, is a binomial (10",0.5) random variable. We need to calculate

P[B,] = P[0.499 x 10" < W,, < 0.501 x 10"] (1)
— P[W, < 0.501 x 10"] — P[W,, < 0.499 x 10"]. (2)

A complication is that the event W, < w is not the same as W,, < w when w is an integer. In this
case, we observe that

P Wy <] = P[Wy < [w] — 1] = Fy, (Jw] - 1) 3)
Thus
P[B,] = Fy, (0.501 x 10") — Fyy, ([0.499 x 10°] — 1) (4)
Forn=1,...,N, we can calculate P[B,] in this MATLAB program:

function pb=binomialcdftest(N);
pb=zeros(1,N);
for n=1:N,
w=[0.499 0.501]1%10"n;
w(l)=ceil(w(1))-1;
pb(n)=diff (binomialcdf (10°n,0.5,w));

end

Unfortunately, on this user’s machine (a Windows XP laptop), the program fails for N = 4. The
problem, as noted earlier is that binomialcdf.m uses binomialpmf.m, which fails for a binomial
(10000, p) random variable. Of course, your mileage may vary. A slightly better solution is to use
the bignomialcdf .m function, which is identical to binomialcdf .m except it calls bignomialpmf .m
rather than binomialpmf .m. This enables calculations for larger values of n, although at some cost
in numerical accuracy. Here is the code:

function pb=bignomialcdftest(N);
pb=zeros(1,N);
for n=1:N,
w=[0.499 0.501]1*10"n;
w(l)=ceil(w(1))-1;
pb(n)=diff (bignomialcdf(10°n,0.5,w));
end

For comparison, here are the outputs of the two programs:

>> binomialcdftest(4)

ans =

0.2461 0.0796 0.0756 NaN
>> bignomialcdftest(6)
ans =

0.2461 0.0796 0.0756 0.1663 0.4750 0.9546

The result 0.9546 for n = 6 corresponds to the exact probability in Example 6.15 which used the
CLT to estimate the probability as 0.9544. Unfortunately for this user, for n = 7, bignomialcdftest (7)
failed.
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Problem 6.9.2 Solution

The Erlang (n,\ = 1) random variable X has expected value E[X] = n/\ = n and variance
Var[X] = n/)\? = n. The PDF of X as well as the PDF of a Gaussian random variable Y with the
same expected value and variance are

xnflefw

— x>0 | S

0 otherwise n
function df=erlangclt(n); From the forms of the functions, it not likely to be apparent that
r=3*sqrt(n); fx(x) and fy(x) are similar. The following program plots fx ()

x=(n-1): (2%r)/100:n+r;
fx=erlangpdf(n,1,x);
fy=gausspdf (n,sqrt(n) ,x);
plot(x,fx,x,fy);
df=fx-fy;

and fy (x) for values of x within three standard deviations of the
expected value n. Below are sample outputs of erlangclt (n) for
n = 4,20, 100.

In the graphs we will see that as n increases, the Erlang PDF becomes increasingly similar to
the Gaussian PDF of the same expected value and variance. This is not surprising since the Erlang
(n, \) random variable is the sum of n of exponential random variables and the CLT says that the
Erlang CDF should converge to a Gaussian CDF as n gets large.

0.1
_. 02 . _.0.04
Ko Ko o)
015 - -
= - 005 =
x 01 x X 0.02
H—>< u—>< u—x
0.05
0 0 0
0 5 10 10 20 30 80 100 120
X X X
erlangclt(4) erlangclt(20) erlangclt (100)

On the other hand, the convergence should be viewed with some caution. For example, the
mode (the peak value) of the Erlang PDF occurs at x = n— 1 while the mode of the Gaussian PDF
is at = n. This difference only appears to go away for n = 100 because the graph z-axis range
is expanding. More important, the two PDFs are quite different far away from the center of the
distribution. The Erlang PDF is always zero for « < 0 while the Gaussian PDF is always positive.
For large postive z, the two distributions do not have the same exponential decay. Thus it’s not a
good idea to use the CLT to estimate probabilities of rare events such as {X > z} for extremely
large values of z.

Problem 6.9.3 Solution

In this problem, we re-create the plots of Figure 6.3 except we use the binomial PMF and corre-
sponding Gaussian PDF. Here is a MATLAB program that compares the binomial (n,p) PMF and
the Gaussian PDF with the same expected value and variance.
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function y=binomcltpmf (n,p)

x=-1:17;

xx=-1:0.05:17;

y=binomialpmf (n,p,x);

std=sqrt (n*p* (1-p));

clt=gausspdf (n*p,std,xx) ;

hold off;

pmfplot(x,y,’\it x’,’\it p_X(x) f X(x)?);
hold on; plot(xx,clt); hold off;

Here are the output plots for p = 1/2 and n = 2,4, 8, 16.

1 0.4

& &
Mg S
05 02
= k)
a e
0 0
-5 0 5 10 15 20 -5 0 5 10 15 20
binomcltpmf(2,0.5) binomcltpmf (4,0.5)
0.4 0.2
E E
02 01
Ko =
= S
0 0
-5 0 5 10 15 20 -5 0 5 10 15 20
binomcltpmf (8,0.5) binomcltpmf (16,0.5)

To see why the values of the PDF and PMF are roughly the same, consider the Gaussian random
variable Y. For small A,

hwan B (x+A/2);Fy (z—2/2) 0

For A =1, we obtain
fy ()= Fy (x+1/2) — Fy (x — 1/2). (2)

Since the Gaussian CDF is approximately the same as the CDF of the binomial (n,p) random
variable X, we observe for an integer = that

fy (2) ~ Py (x +1/2) — Fx (z —1/2) = Px (). (3)

Although the equivalence in heights of the PMF and PDF is only an approximation, it can be
useful for checking the correctness of a result.

Problem 6.9.4 Solution

Since the conv function is for convolving signals in time, we treat Px,(x) and Px,(x2)x, or as
though they were signals in time starting at time x = 0. That is,

pxl = [Px, (0) Px, (1) -+ Px, (25)] (1)
px2 = [Px, (0) Px,(1) -+ Px,(100)] (2)



px2=zeros(1,101);
px2(10%(1:10))=10%*(1:10) /550;
pw=conv (px1,px2);
h=pmfplot(sw,pw,...
’\itw?, > \itP_W(w)’);
set(h,’LineWidth’,0.25);

%hconvx1x2.m In particular, between its minimum and maximum values,
sw=(0:125); the vector px2 must enumerate all integer values, including
px1=[0,0.04*ones(1,25)]; those which have zero probability. In addition, we write down
sw=0:125 directly based on knowledge that the range enu-
merated by pxl and px2 corresponds to X; + Xy having a
minimum value of 0 and a maximum value of 125.

The resulting plot will be essentially identical to Figure 6.4. One final note, the command
set (h,’LineWidth’,0.25) is used to make the bars of the PMF thin enough to be resolved indi-

vidually.
Problem 6.9.5 Solution

sx1=(1:10) ;px1=0.1%ones(1,10);
sx2=(1:20) ; px2=0.05%*ones(1,20);
sx3=(1:30) ; px3=ones(1,30)/30;
[SX1,8X2,SX3]=ndgrid(sx1,sx2,sx3);
[PX1,PX2,PX3]=ndgrid(pxl,px2,px3);
SW=SX1+SX2+SX3;

PW=PX1.*PX2.*PX3;

sw=unique (SW) ;

pw=finitepmf (SW,PW,sw);

h=pmfplot (sw,pw,’\itw’,’\itP_W(w)’);
set(h,’LineWidth’,0.25);

Since the mdgrid function extends naturally to higher
dimensions, this solution follows the logic of sumx1x2
in Example 6.19.

The output of sumx1x2x3 is the plot of the PMF of W shown below. We use the command
set(h,’LineWidth’,0.25) to ensure that the bars of the PMF are thin enough to be resolved

individually.
0.04 T T T T
0.03
Z 002} .
o
0.01 - -
0 m\‘HH H‘M\m
0 10 20 30 40 50 60
w
Problem 6.9.6 Solution
function [pw,sw]=sumfinitepmf (px,sx,py,sy); sumfinitepmf generalizes the method of Ex-

[SX,SY]=ndgrid(sx,sy);
[PX,PY]=ndgrid (px,py);
SW=SX+SY ; PW=PX. *PY;
sw=unique (SW) ;
pw=finitepmf (SW,PW,sw) ;

ample 6.19. The only difference is that the
PMFs px and py and ranges sx and sy are
not hard coded, but instead are function in-
puts.
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As an example, suppose X is a discrete uniform (0, 20) random variable and Y is an independent

discrete uniform (0,80) random variable. The following program sum2unif will generate and plot
the PMF of W =X +Y.

%sum2unif .m

sx=0:20;px=ones(1,21)/21;
sy=0:80;py=ones(1,81)/81;
[pw,sw]=sumfinitepmf (px,sx,py,sy);
h=pmfplot (sw,pw,’\it w’,’\it P_W(w)’);
set(h,’LineWidth’,0.25);

Here is the graph generated by sum2unif.
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Problem Solutions — Chapter 7

Problem 7.1.1 Solution
Recall that X, Xo...X,, are independent exponential random variables with mean value ux =5
so that for x >0, Fy(z) =1 — e~%/5,

(a) Using Theorem 7.1, O'%/[n () = 0% /n. Realizing that 0% = 25, we obtain

0_2
Var[My(X)] = ?X = % (1)
(b)
P[X;>7=1-P[X, <7 (2)
—1-Fx(N=1-(1-e"P)=e°~ 0247 (3)

(c) First we express P[My(X) > 7] in terms of X,..., Xy.

P[My(X) > 7] =1— P[My(X) <7) = 1= P[(X1 + ... + Xo) < 63] (4)
Now the probability that Mq(X) > 7 can be approximated using the Central Limit Theorem
(CLT).
P[My(X)>7=1-P[(X1+...+ Xo) <63 (5)
63 — 9MX>
~1l—-¢———— | =1—-9(6/5 6
(B (6/5) 0

Consulting with Table 3.1 yields P[My(X) > 7] ~ 0.1151.

Problem 7.1.2 Solution
X1, X5 ... X, are independent uniform random variables with mean value px = 7 and 03( =3

(a) Since X is a uniform random variable, it must have a uniform PDF over an interval [a, b].
From Appendix A, we can look up that px = (a+b)/2 and that Var[X] = (b—a)?/12. Hence,
given the mean and variance, we obtain the following equations for a and b.

(b—a)’/12=3  (a+0)/2=T7 (1)
Solving these equations yields a = 4 and b = 10 from which we can state the distribution of
X.
C[1/6 4<xz<10
fx (@) = { 0  otherwise (2)
(b) From Theorem 7.1, we know that
Var[X] 3
Myg(X)] = = —
Var[Mi6(X)] 16 16 (3)
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o) 10
PIX1 > 9] :/9 Fe () da;:/g (1/6) dz = 1/6 ()

(d) The variance of Mjs(X) is much less than Var[X;|. Hence, the PDF of Mis(X) should
be much more concentrated about E[X] than the PDF of X;. Thus we should expect
P[Ms(X) > 9] to be much less than P[X; > 9.

P[Mg(X) >9] =1—P[Me(X) <9 =1-P[X1+ -+ X16) < 144] (5)
By a Central Limit Theorem approximation,

144 — 16px
V16ox

As we predicted, P[Mis(X) > 9] < P[X; > 9].

P[Mp(X)>9~1—d ( ) =1 — &(2.66) = 0.0039 (6)

Problem 7.1.3 Solution

This problem is in the wrong section since the standard errorisn’t defined until Section 7.3. However
is we peek ahead to this section, the problem isn’t very hard. Given the sample mean estimate
M, (X), the standard error is defined as the standard deviation e, = y/Var[M,(X)]. In our
problem, we use samples X; to generate Y; = Xf. For the sample mean M, (Y), we need to find

the standard error
Y
en = /Var[M,(Y)] = \/Va;[ | (1)

Since X is a uniform (0, 1) random variable,

1
EY]=E [X?] :/ 2?dr = 1/3, (2)
0
E[Y?] =E[X'] = /1x4d:v =1/5. (3)
0

Thus Var[Y] = 1/5 — (1/3)? = 4/45 and the sample mean M, (Y) has standard error

=

en =4 g5 (4)

Problem 7.1.4 Solution

(a) Since Y, = X9,,—1 + (—X2,), Theorem 6.1 says that the expected value of the difference is

E[Y]=E[Xon1] + E[~Xan] = E[X] - E[X] =0 (1)

(b) By Theorem 6.2, the variance of the difference between Xs,,_1 and Xo, is

Var[Y,,| = Var[Xo,_1] + Var[—Xy,| = 2 Var[X] (2)
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(c) Each Y, is the difference of two samples of X that are independent of the samples used by
any other Y,,,. Thus Y7,Y5,... is an iid random sequence. By Theorem 7.1, the mean and
variance of M, (Y) are

E[M,(Y)] = E[Ya] =0 3)
Var[M, (V)] = VarTEYn] _ 2VaT:[X] (4)

Problem 7.2.1 Solution

If the average weight of a Maine black bear is 500 pounds with standard deviation equal to 100
pounds, we can use the Chebyshev inequality to upper bound the probability that a randomly
chosen bear will be more then 200 pounds away from the average.

Var[W] _ 1002

P - F > 2 < =0.2 1
Problem 7.2.2 Solution
We know from the Chebyshev inequality that
0%
PIX-E[X]|2d =35 (1)
Choosing ¢ = kox, we obtain
1
PllX - E[X]| 2 ko] < 5 (2)

The actual probability the Gaussian random variable Y is more than k standard deviations from
its expected value is

P(Y — E[Y]| > koy] = P[Y — E[Y] < —koy] + P[Y — E[Y] > koy] (3)
— 2P {71/ — E[Y] > k} (4)

oy
=2Q(k) (5)

The following table compares the upper bound and the true probability:

| (k=1 k=2 k=3 k=4 k=5 |
| Chebyshev bound | 1 0.250 0.111  0.0625 0.040 | (6)
| 2Q(k) | 0.317 0.046 0.0027 6.33 x 10™° 5.73 x 107" |

The Chebyshev bound gets increasingly weak as k goes up. As an example, for k = 4, the bound
exceeds the true probability by a factor of 1,000 while for & = 5 the bound exceeds the actual
probability by a factor of nearly 100,000.

Problem 7.2.3 Solution

The hard part of this problem is to derive the PDF of the sum W = X; 4+ X5 + X3 of iid uniform
(0,30) random variables. In this case, we need to use the techniques of Chapter 6 to convolve the
three PDF's. To simplify our calculations, we will instead find the PDF of V = Y7 + Y5 + Y3 where
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the Y; are iid uniform (0, 1) random variables. By Theorem 3.20 to conclude that W = 30V is the
sum of three iid uniform (0,30) random variables.

To start, let Vo = Y7 + Y5. Since each Y7 has a PDF shaped like a unit area pulse, the PDF of
V5 is the triangular function

1
z . v 0<v<1
> 05
fro(W)=¢ 2—v 1<v<2 (1)
0 0 otherwise
0 1 2

v
The PDF of V is the convolution integral
fr)= [ )y 0= dy )

1 2
= / Yfvs (v —y) dy + / 2 =) fys (v —y) dy. (3)
0 1
Evaluation of these integrals depends on v through the function

1 v—1<wov<l
0 otherwise

s (0= = { (1)

To compute the convolution, it is helpful to depict the three distinct cases. In each case, the square
“pulse” is fy, (v — y) and the triangular pulse is fy;, ().

1t — 1 1
0.5 0.5 0.5
0 0
-1 0 1 2 3 -1 0 1 2 3 -1 0 1 2 3
0<wv<«l1 1<v<?2 2<v<3

From the graphs, we can compute the convolution for each case:

O0<uv<l: i (0= [ ydy = 50° (5)
1 v

1<v<2: fo@ = [y [y =30 )
2 RY

2<v<3: o= [ e-piy=E3 (7)

To complete the problem, we use Theorem 3.20 to observe that W = 30V3 is the sum of three iid
uniform (0, 30) random variables. From Theorem 3.19,

(w/30)2/60 0 < w < 30,
1 ) [=(w/30)% + 3(w/30) — 3/2]/30 30 < w < 60,
Jw (w) = g5 v (a) v/30°= 4 13~ (13002 60 60 < w < 90, (®)
0 otherwise.
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Finally, we can compute the exact probability

9 —w 3190
P[W >75] = %/75 03 — (w/30)]? dw = —w . = % 9)

For comparison, the Markov inequality indicated that P[W < 75] < 3/5 and the Chebyshev in-
equality showed that P[W < 75] < 1/4. As we see, both inequalities are quite weak in this case.

Problem 7.2.4 Solution
On each roll of the dice, a success, namely snake eyes, occurs with probability p = 1/36. The
number of trials, R, needed for three successes is a Pascal (k = 3, p) random variable with

E[R] = 3/p =108, Var[R] = 3(1 — p)/p* = 3780. (1)
(a) By the Markov inequality,

E[R] 54

PR >250] < —— = — = 0.432. 2
[R>250] < % = 1o =043 (2)
(b) By the Chebyshev inequality,
P[R > 250 = P[R — 108 > 142] = P[|R — 108| > 142] (3)
Var|[R]
< = 0.1875. 4
~ (142)2 (4)

(¢) The exact value is P[R > 250] = 1 — Zzig?) Pr(r). Since there is no way around summing the
Pascal PMF to find the CDF, this is what pascalcdf does.

>> 1-pascalcdf(3,1/36,249)
ans =
0.0299

Thus the Markov and Chebyshev inequalities are valid bounds but not good estimates of

P[R > 250].

Problem 7.3.1 Solution
For an an arbitrary Gaussian (p, o) random variable Y,

Plu—o<Y <pu+o]=P[-0<Y —p<o0] (1)
o —1§Y;“§1 (2)
= ®(1) — B(—1) = 2d(1) — 1 = 0.6827. (3)

Note that Y can be any Gaussian random variable, including, for example, M, (X) when X is
Gaussian. When X is not Gaussian, the same claim holds to the extent that the central limit
theorem promises that M, (X) is nearly Gaussian for large n.
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Problem 7.3.2 Solution

It should seem obvious that the result is true since Var[f%n] going to zero implies the probablity
that R, differs from E [Rn] is going to zero. Similarly, the difference between F [Rn] and r is also
going to zero deterministically. Hence it ought to follow that R, is converging to 7 in probability.
Here are the details:

We must show that limy .. P[|R, — 7| > €] = 0. First we note that R, being asymptotically
unbiased implies that lilfnn_mE[lfin = r. Equivalently, given ¢ > 0, there exists ng such that
|E[R,] — 7| < €2/2 for all n > ng.

Second, we observe that

2 _rf = |k~ B [R]) + (B[R] _7«>(2 <|t-B[R][ + B[R] _Tf. (1)
Thus for all n > ny,
Rn—rf << Rn—E[Rn] +e2)2. 2)

It follows for n > ng that

g

By the Chebyshev inequality, we have that

R, — r’Q > 62:| <P URn - FE [Rn}

2
+62/2262] :P[

A~

Var[R,]
(€/v2)?

P UR" ~ B[R]

2
>ée?/2| <
Combining these facts, we see for n > ng that

P[ 2262}<M. (5)

. 2
lim P URn—r‘ > 62:| < lim

n—o0

~

R, —r

It follows that

This proves that R, is a consistent estimator.

Problem 7.3.3 Solution

This problem is really very simple. If we let Y = X X5 and for the ith trial, let Y; = X1 (7) X2(i),
then R, = M, (Y), the sample mean of random variable Y. By Theorem 7.5, M, (Y) is unbiased.
Since Var[Y] = Var[X; X3]| < oo, Theorem 7.7 tells us that M, (Y) is a consistent sequence.

Problem 7.3.4 Solution

(a) Since the expectation of a sum equals the sum of the expectations also holds for vectors,

EM(n)] =~ S EXG)] = - ux = px. (1)
=1 1=1
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(b) The jth component of M(n) is M;(n) = £ 3" | X;(i), which is just the sample mean of X;.
Defining A; = {|M;(n) — p;| > c}, we observe that

P Hiaxk|M() pil >c| =P[ATUAU---UA]. (2)
] AR

Applying the Chebyshev inequality to M;(n), we find that

Var[M;(n)] o3
PlA) < — 12 = L
[ J] — CQ nCQ (3)
By the union bound,
k T
P | max, |M;(n) - mzc}gzpm < a7 (4)
=1 =1

Since Z§:1 0']2- < 00, limy, oo Plmax;—1,__; |M;(n) — p;| > ¢l =0.

Problem 7.3.5 Solution
Note that we can write Y}, as

Xopo1 — X \? | [ Xogw — Xop_1\? (Xop — Xop_1)?
y, = (X 2 )", X2k = Xop _ (Xop — Xop1) (1)
2 2 2
Hence,
1
B[y =3E (X3, — 2Xo, Xop1 + X3,_1] = E [X?] — (B [X])? = Var[X] (2)
Next we observe that Y7,Ys,... is an iid random sequence. If this independence is not obvious,

consider that Y7 is a function of X7 and X, Y5 is a function of X3 and X4, and so on. Since
X1, Xo,... is an idd sequence, Y7,Ys, ... is an iid sequence. Hence, E[M, (Y)] = E[Y] = Var[X],
implying M, (Y") is an unbiased estimator of Var[X]. We can use Theorem 7.5 to prove that M, (Y")
is consistent if we show that Var[Y] is finite. Since Var[Y] < E[Y?], it is sufficient to prove that
E[Y?] < co. Note that

V2= Xop —AX5 Xop—1 + 6X5 X5 | — 4Xop X5y + X5, (3)
4

Taking expectations yields
1
B[] = 3B [X*] ~2B [X*] BIX] + (B [x?))’ @)
<

Hence, if the first four moments of X are finite, then Var[Y] < E[Y?] < co. By Theorem 7.5, the

sequence M, (Y") is consistent.

Problem 7.3.6 Solution
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(a) From Theorem 6.2, we have
n n—1 n
Var[Xy + -+ X = Y Var[X,]+2) > Cov[X,, X;]
i=1 i=1 j=i+1
Note that Var[X;] = 02 and for j > i, Cov[X;, X;] = 02a/~*. This implies
n—1 n o
Var[X; + - -+ + X,] = no? + 20° Z Z al™"
i=1 j=i+1

n—1
:n02—|—2022(a+a2+~~—|—a"7i)
i=1

, 20022 :
— n—
=no"+ Z(l—a )
=1
With some more algebra, we obtain
2a0? 2a0?
Var[X; + -+ + X,] = no? + 1aa (n—1)— 1aa (a+a2+---+a"*1)
—a —a

n(1+ a)o? 2a0° 9 a \° _1
= - — 2 1-an
< 1—-a ) 1—-a “\1-a (1=a™")

Since a/(1 —a) and 1 — a™~! are both nonnegative,

1
Var[ X1 + - + X,,] < no? <1+a)
—a

(b) Since the expected value of a sum equals the sum of the expected values,

EIM(X,..., X,)] = E[X1]+'7;'+E[X”] —

The variance of M (Xy,...,X,) is

~ Var[Xy + -+ X, - o%(1 +a)
N n? ~ n(l—a)

Var[M(Xl, cee aXn)]

Applying the Chebyshev inequality to M (X;, ..., X)) yields

< Var[M (X1, ..., X,)] - o%(1 +a)

P[IM(X1,...,Xn) — pu > 2 = n(l - a)c

(¢) Taking the limit as n approaches infinity of the bound derived in part (b) yields
i — >cl < i _ = =
Jim PIM(Xy,..., Xp) = pf = ¢ < lim. (=) 0
Thus
lim P[|M(Xy,...,Xn) —p|>¢=0

n—o0
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Problem 7.3.7 Solution

(a) Since the expectation of the sum equals the sum of the expectations,

E [R(n)} - % 3 E[X(m)X/(m)] = % > R=R.

m=1

(1)

(b) This proof follows the method used to solve Problem 7.3.4. The i, jth element of R(n) is
Rij(n)=213" _ X;(m)X;(m), which is just the sample mean of X;X;. Defining the event

iy ={|fism) - B = ¢}
we observe that
P [max ‘Ri,j(n) - F [Xin]’ > c} = P[U; Ai;].
i,

Applying the Chebyshev inequality to IA%” (n), we find that

~

Var[R; ;(n)]  Var[X;X|]
c? - one2

PlA;;] <

By the union bound,

)]

1
P [max ‘Rm(n) —E [Xin]‘ > c] < PlAy] € — > VarlXix)]
¥ i

(2)

(3)

(4)

(5)

By the result of Problem 4.11.8, X; X, the product of jointly Gaussian random variables, has

finite variance. Thus
k k
Y VarlX;X;] =) ) Var[X; X;] < k* max Var[X; X;] < co.
%,] =1 j=1

It follows that

]6‘2 maxi,j Var[Xin]

lim P [max ‘Rw(n) - FE[X;X —j]‘ > c] < lim

n—o0 i,J T n—oo nc?

Problem 7.4.1 Solution

0.1 =0
Px(z)=1< 09 z=1
0 otherwise

(a) E[X]isin fact the same as Px (1) because X is a Bernoulli random variable.
(b) We can use the Chebyshev inequality to find
P ([ Mo(X) = Px(1)] = .05] = P[|Myo(X) — E[X]| > 05 < a
In particular, the Chebyshev inequality states that

03( .09

= = - 0.4
90(.05)2  90(.05)2

(0}
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(c) Now we wish to find the value of n such that P[|M,(X)— Px(1)| > .03] < .01. From the
Chebyshev inequality, we write

N (4)
Since agf = 0.09, solving for n yields n = 100.

Problem 7.4.2 Solution
X1, Xo, ... are iid random variables each with mean 75 and standard deviation 15.

(a) We would like to find the value of n such that
P74 < M, (X) < 76] = 0.99 (1)

When we know only the mean and variance of X;, our only real tool is the Chebyshev
inequality which says that

P74 < My(X) < 76] = 1 — P[|My(X) — E[X]| > 1] 2)
21—“”7[)“:1—%20.99 (3)

This yields n > 22,500.

(b) If each X; is a Gaussian, the sample mean, M, (X) will also be Gaussian with mean and

E[My(X)] = E[X] =15 (4)
Var [M,,(X)] = Var [X] /n’ = 225/n/ (5)

In this case,
1%M§A@¢mg7m_¢<m;“>—@(M;“> (6)

= d(Vn'/15) — B(—Vn'/15) (7)
= 20(v/n//15) — 1 = 0.99 (8)
Thus, n’ = 1,521.

Since even under the Gaussian assumption, the number of samples n’ is so large that even if the
X, are not Gaussian, the sample mean may be approximated by a Gaussian. Hence, about 1500
samples probably is about right. However, in the absence of any information about the PDF of X;
beyond the mean and variance, we cannot make any guarantees stronger than that given by the
Chebyshev inequality.

Problem 7.4.3 Solution

(a) Since X4 is a Bernoulli (p = P[A]) random variable,

E[Xa]=P[A] = 0.8, Var[X] = P[A] (1 - P[A]) = 0.16. (1)
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(b) Let X4, to denote X4 on the ith trial. Since Pn(A) = M,(X4) = % Yo Xag,

Var[P,(A)] = % ZVar[XA,i] _ P A= P [A]) (2)
i=1

n

(¢) Since Pigo(A) = Migo(X4), we can use Theorem 7.12(b) to write

. Var[X 4] 0.16
P [|Proo(4) = P1A]| < ] 21— S50 —1 - =1-a 3
00(A) = PlA]| < 2 1= 7552 100¢2 “ 3)
For ¢ = 0.1, a = 0.16/[100(0.1)?] = 0.16. Thus, with 100 samples, our confidence coefficient
is1—oa=0.84.
(d) In this case, the number of samples n is unknown. Once again, we use Theorem 7.12(b) to
e Var[X.] 0.16
. ar[X 4 .
PllAu(a) - PlAl| <] 21- 254 —1- 22 1 a. 4
W(4) = PLA)| < 21— 20 S =1-a (4)

For ¢ = 0.1, we have confidence coefficient 1 — a = 0.95 if a = 0.16/[n(0.1)?] = 0.05, or
n = 320.

Problem 7.4.4 Solution
Since E[X]| = px = p and Var[X| = p(1 — p), we use Theorem 7.12(b) to write

p(1—p)
PHMloo(X)—p‘<C]21—W=1—04' (1)
For confidence coefficient 0.99, we require
1—
pl=p) <0.01 or c¢>+/p(l—p). (2)

100c2

Since p is unknown, we must ensure that the constraint is met for every value of p. The worst case
occurs at p = 1/2 which maximizes p(1 — p). In this case, ¢ = 1/1/4 = 1/2 is the smallest value of
¢ for which we have confidence coefficient of at least 0.99.

If Mipo(X) = 0.06, our interval estimate for p is

M]_OQ(X)—C<p< MlOQ(X)+C. (3)
Since p > 0, Migo(X) = 0.06 and ¢ = 0.5 imply that our interval estimate is
0 < p < 0.56. (4)

Our interval estimate is not very tight because because 100 samples is not very large for a confidence
coefficient of 0.99.

Problem 7.4.5 Solution
First we observe that the interval estimate can be expressed as

P,(A) — P[A]| < 0.05. (1)
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Since P,(A) = M,(X4) and E[M,(X)] = P[A], we can use Theorem 7.12(b) to write

Var[X 4]

dl " 0(0.05)2° (2)

By(A)— P [A]‘ < 0.05} > 1

Note that Var[X 4] = P[A](1 — P[A]) < 0.25. Thus for confidence coefficient 0.9, we require that

Var[X 4] - 0.25

"~ n(0.05)2 = n(0.05)2 20.9. )

This implies n > 1,000 samples are needed.

Problem 7.4.6 Solution

Both questions can be answered using the following equation from Example 7.6:

dl

Pa(A) = PA]| 2 ] <
n(A) [A]| = ¢| < ne
The unusual part of this problem is that we are given the true value of P[A]. Since P[A] = 0.01,
we can write

0.0099
2 (2)

(a) In this part, we meet the requirement by choosing ¢ = 0.001 yielding

Pl

Bo(A) —P[A]‘ > | < -

9900

P [ By(A)— P [A]‘ > 0.001} <— (3)

Thus to have confidence level 0.01, we require that 9900/n < 0.01. This requires n > 990,000.
(b) In this case, we meet the requirement by choosing ¢ = 1073 P[A] = 1075. This implies

— X 7
Pu(4) - PA]| 2 ] < PlA] (71102 P[A]) _ 2.1%0_9190 99 - 10 "

The confidence level 0.01 is met if 9.9 x 107 /n = 0.01 or n = 9.9 x 10°.

Problem 7.4.7 Solution R
Since the relative frequency of the error event E is P,(E) = M, (Xg) and E[M,(Xg)] = P[E], we
can use Theorem 7.12(a) to write

Var|X
YorlXsl, 1)

Note that Var[Xg| = P[E](1 — P[E]) since Xg is a Bernoulli (p = P[E]) random variable. Using
the additional fact that P[E] < € and the fairly trivial fact that 1 — P[E] < 1, we can conclude that

7|

Bo(A) —P[E]’ > c] <=t

Var[Xp] = P[E] (1 — P[E]) < P[E] < «. 2)
Thus Var[X
P[ ‘_}_L E]<%. (3)
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Problem 7.5.1 Solution

In this problem, we have to keep straight that the Poisson expected value o = 1 is a different
« than the confidence coefficient 1 — . That said, we will try avoid using « for the confidence
coefficient. Using X to denote the Poisson (o = 1) random variable, the trace of the sample mean
is the sequence M;(X), M2(X),... The confidence interval estimate of o has the form

M, (X)—c<a< M(X)+e (1)
The confidence coefficient of the estimate based on n samples is

PM,(X)—c<a<MX)+c=Pla-

Mo(X) < o+ (2)
=Pl-c (X

)—a<d. 3)
Since Var[M,(X)] = Var[X|/n = 1/n, the 0.9 confidence interval shrinks with increasing n. In

particular, ¢ = ¢, will be a decreasing sequence. Using a Central Limit Theorem approximation, a
0.9 confidence implies

<
M,

|/\Q

—cp, M,(X) -« Cn
=P 4
V1/n = V1/n : V1/n )
= ®(cpv/n) — ®(—cp/n) = 20(cp/n) — 1. (5)

Equivalently, ®(c,/n) = 0.95 or ¢, = 1.65/y/n.

Thus, as a function of the number of samples n, we plot three functions: the sample mean
M, (X), and the upper limit M,(X) + 1.65/y/n and lower limit M, (X) — 1.65/y/n of the 0.9
confidence interval. We use the MATLAB function poissonmeanseq(n) to generate these sequences
for n sample values.

0.9

function M=poissonmeanseq(n);
x=poissonrv(l,n);

nn=(1:n)’;

M=cumsum(x) ./nn;
r=(1.65)./sqrt(an);
plot(an,M,nn,M+r,nn,M-r);

Here are two output graphs:
1 |

8 1 VVW,,WM
0

=

0 20 40 60 0 200 400 600
n n

M (X)

poissonmeanseq(60) poissonmeanseq(600)
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Problem 7.5.2 Solution

For a Bernoulli (p = 1/2) random variable X, the sample mean M, (X) is the fraction of successes
in n Bernoulli trials. That is, M, (X) = K,,/n where K, is a binomial (n, p = 1/2) random variable.
Thus the probability the sample mean is within one standard error of (p = 1/2) is

p=p[3- <k <34 2] g
:P{Kn§%+g]—P[Kn<g—g] (2)

= Fg, <g+?>—FKn<[g_?—‘_l) (3)

Here is a MATLAB function that graphs p, as a function of n for N steps alongside the output
graph for bernoullistderr (50).

function p=bernoullistderr(N); 1
p=zeros(1,N); 0.9
for n=1:N,

r=[ceil((n-sqrt(n))/2)-1; ... 0.8

(n+sqrt(n))/21; =

p(n)=diff (binomialcdf(n,0.5,r)); 0.7
end 0.6
plot(1:N,p);
ylabel(’\it p_n’); 00 10 20 30 a0 s0
xlabel(’\it n’); n

The alternating up-down sawtooth pattern is a consequence of the CDF of K, jumping up at
integer values. In particular, depending on the value of \/n/2, every other value of (n + /n)/2
exceeds the next integer and increases p,. The less frequent but larger jumps in p, occur when
\/n is an integer. For very large n, the central lmit theorem takes over since the CDF of M, (X)
converges to a Gaussian CDF. In this case, the sawtooth pattern dies out and p, will converge
to 0.68, the probability that a Gaussian random variable is within one standard deviation of its
expected value.

Finally, we note that the sawtooth pattern is essentially the same as the sawtooth pattern
observed in Quiz 7.5 where we graphed the fraction of 1,000 Bernoulli sample mean traces that
were within one standard error of the true expected value. For 1,000 traces in Quiz 7.5 was so
large, the fraction of the number of traces within one standard error was always very close to the
actual probability p,.

Problem 7.5.3 Solution

First, we need to determine whether the relative performance of the two estimators depends on the
actual value of . To address this, we observe that if Y is an exponential (1) random variable, then
Theorem 3.20 tells us that X = Y/\ is an exponential (A) random variable. Thus if ¥7,Y5,... are
iid samples of Y, then Y7 /A, Y2/, ... are iid samples of X. Moreover, the sample mean of X is

Ma(X) = 23" ¥i = S M (Y) (1)
i=1

Similarly, the sample variance of X satisfies

n

= o= LS (L)) S B0

n—1+4 -
i=1 i=1




We can conclude that

X:

A -
M, (Y) A=A )

For A # 1, the estimators A and \ are just scaled versions of the estimators for the case A = 1.
Hence it is sufficient to consider only the A = 1 case. The function z=lamest(n,m) returns the
estimation errors for m trials of each estimator where each trial uses n iid exponential (1) samples.

function z=lamest(n,m); In lamest.m, each column of matrix x represents one trial.
x=exponentialrv(l,nm); Note that mx is a row vector such that mx(i) is the sample
x=reshape (x,n,m); mean for trial . The matrix MX has mx (i) for every element

mx=sum(x)/n;

MX=ones(n,1)*mx;
vx=sum((x-MX) . 2)/(n-1);
z=[(1./mx); (1./sqrt(vx))]-1;

in column 7. Thus vx is a row vector such that vx(i) is the
sample variance for trial 7.

Finally, z is a 2 x m matrix such that column 7 of z records the estimation errors for trial i. If
\; and )\; are the estimates for for trial 1, then z(1,1) is the error Z; = \i — 1 while z(2,1) is the
error ZZ = /N\Z — 1.

Now that we can simulate the errors generated by each estimator, we need to determine which
estimator is better. We start by using the commands

z=lamest (1000, 1000) ;
plot(z(1,:),z(2,:),°bd’)

to perform 1,000 trials, each using 1,000 samples. The plot command generates a scatter plot of
the error pairs (Z;, Z;) for each trial. Here is an example of the resulting scatter plot:

0.2

201 -0.05 0 0.05 0.1 0.15
2(L)

In the scatter plot, each diamond marks an independent pair (2 Z ) where Z is plotted on the z-axis
and Z is plotted on the y-axis. (Although it is outside the scope of this solution, it is interesting
to note that the errors Z and Z appear to be positively correlated.) From the plot, it may not be
obvious that one estimator is better than the other. However, by reading the axis ticks carefully,
one can observe that it appears that typical values for Z are in the interval (—0.05,0.05) while
typical values for Z are in the interval (—=0.1,0.1). This suggests that Z may be superior. To verify
this observation, we calculate the sample mean for each squared errors

32 M2 - L3722 @

m <

From our MATLAB experiment with m = 1,000 trials, we calculate
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>> sum(z."2,2) /1000
ans =

0.0010

0.0021

That is, MLOOD(ZAQ) = 0.0010 and M1,000(22) = 0.0021. In fact, one can show (with a lot of work)

for large m that
My (Z%) ~1/m M, (Z%) =2/m

and that _
1 M, (Z?)
"= M, (27)

In short, the mean squared error of the \ estimator is twice that of the \ estimator.

Problem 7.5.4 Solution
For the sample covariance matrix

. 1 <&
R(n)=— !
(n) = = 37 X(m)X/(m),
m=1
we wish to use a MATLAB simulation to estimate the probability

p(n) =P [max ‘Rij — I
27-]

> 0.05} .

()

(6)

(2)

(In the original printing, 0.05 was 0.01 but that requirement demanded that n be so large that

most installations of MATLAB would grind to a halt on the calculations.)

The MATLAB program uses a matrix algebra identity that may (or may not) be familiar. For a

matrix

X = [x(l) x(2) --- X(TL)] ,

with columns x(i), we can write

XX =Y " x(i)x/(i).
=1

semilogy(n,p);
xlabel (°\it n’); ylabel(’\it p(n)’);

3)

(4)

function p=diagtest(n,t); The MATLAB function diagtest(n,t) per-
y=zeros(t,1); p=[ 1; forms the calculation by generating ¢ sam-
for.ntest=n, ple covariance matrices, each using n vectors
izipi(l:i?:t) x(7) in each sample covariance matrix. These
X=gauésx’rector(0,eye(10) ntest) : n vectors are generated by the gaussvector
R=X*(X’) /ntest; function. The vector x(i) is the ith column
(i) =(max (max (abs (R-eye (10))))>= 0.05); of the matrix X.
end
p=[p, sum(y)/t];
end

The function diagtest estimates p(n) as the fraction of ¢ trials for which the threshold 0.05 is
exceeded. In addition, if the input n to diagtest is a vector, then the experiment is repeated for

each value in the vector n.

The following commands, estimate p(n) for n € {10, 100, 1000, 10000} using ¢ = 2000 trials:
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n=[10 100 1000 10000];
p=diagtest(n,2000) ;

The output is

p=
1.0000 1.0000 1.0000 0.0035

We see that p(n) goes from roughly 1 to almost 0 in going from n = 1,000 to n = 10,000. To
investigate this transition more carefully, we execute the commands

nn=1000:500:10000;
p=diagtest(nn,2000) ;

The output is shown in the following graph. We use a semilog plot to emphasize differences when
p(n) is close to zero.

10°

10}

p(n)

10

-3

10 1 1
1000 2000 3000 4000 5000 6000 7000 8000 9000 10000

n

Beyond n = 1,000, the probability p(n) declines rapidly. The “bumpiness” of the graph for large n
occurs because the probability p(n) is small enough that out of 2,000 trials, the 0.05 threshold is
exceeded only a few times.

Note that if x has dimension greater than 10, then the value of n needed to ensure that p(n) is
small would increase.

Problem 7.5.5 Solution
The difficulty in this problem is that although E[X] exists, EX? and higher order moments are
infinite. Thus Var[X] is also infinite. It also follows for any finite n that the sample mean M, (X)
has infinite variance. In this case, we cannot apply the Chebyshev inequality to the sample mean
to show the convergence in probability of M, (X) to E[X].

If limy, oo P[|M,(X) — E[X]| > €] = p, then there are two distinct possibilities:

e p>0,or
e p = 0 but the Chebyshev inequality isn’t a sufficient powerful technique to verify this fact.

To resolve whether p = 0 (and the sample mean converges to the expected value) one can spend
time trying to prove either p = 0 or p > 0. At this point, we try some simulation experiments to
see if the experimental evidence points one way or the other.

As requested by the problem, we implement a MATLAB function samplemeantest(n,a) to
simulate one hundred traces of the sample mean when E[X] = a. Each trace is a length n sequence
Mi(X), My(X),..., M,(X).
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function mx=samplemeantest(n,a); The n x 100 matrix x consists of iid samples of

u=rand(n, 100) ; X. Taking cumulative sums along each column of
x=a-2+(1./sqrt(1-u)); z, and dividng row ¢ by i, each column of mx is
d=((1:n)’)*ones(1,100); a length n sample mean trace. we then plot the
mx=cumsum(x) ./d; traces

plot (mx) ;
xlabel(’\it n’); ylabel(’\it M_n(X)’);
axis([0 n a-1 a+1]);

The following graph was generated by samplemeantest (1000,5):

4
0 100 200 300 400 500 600 700 800 900 1000
n

Frankly, it is difficult to draw strong conclusions from the graph. If the sample sequences M, (X)
are converging to E[X], the convergence is fairly slow. Even after averaging 1,000 samples, typical
values for the sample mean appear to range from a — 0.5 to a + 0.5. There may also be outlier
sequences which are still off the charts since we truncated the y-axis range. On the other hand, the
sample mean sequences do not appear to be diverging (which is also possible since Var[X| = oc.)
Note the above graph was generated using 10° sample values. Repeating the experiment with more
samples, say samplemeantest(10000,5), will yield a similarly inconclusive result. Even if your
version of MATLAB can support the generation of 100 times as many samples, you won’t know for
sure whether the sample mean sequence always converges. On the other hand, the experiment is
probably enough that if you pursue the analysis, you should start by trying to prove that p = 0.
(This will make a a fun problem for the third edition!)
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Problem Solutions — Chapter 8

Problem 8.1.1 Solution
Assuming the coin is fair, we must choose a rejection region R such that o = P[R] = 0.05. We can
choose a rejection region R = {L > r}. What remains is to choose r so that P[R| = 0.05. Note
that L > [ if we first observe [ tails in a row. Under the hypothesis that the coin is fair, [ tails in a
row occurs with probability

PIL>1=(1/2) 1)

Thus, we need
PR|=P[L>r]=2""=0.05 (2)

Thus, 7 = —logy(0.05) = logy(20) = 4.32. In this case, we reject the hypothesis that the coin is
fair if L > 5. The significance level of the test is a = P[L > 4] = 274 = 0.0625 which close to but
not exactly 0.05.

The shortcoming of this test is that we always accept the hypothesis that the coin is fair
whenever heads occurs on the first, second, third or fourth flip. If the coin was biased such that
the probability of heads was much higher than 1/2, say 0.8 or 0.9, we would hardly ever reject the
hypothesis that the coin is fair. In that sense, our test cannot identify that kind of biased coin.

Problem 8.1.2 Solution

(a) We wish to develop a hypothesis test of the form
P[|K — E[K]| > ¢ =0.05 (1)

to determine if the coin we’ve been flipping is indeed a fair one. We would like to find the
value of ¢, which will determine the upper and lower limits on how many heads we can get
away from the expected number out of 100 flips and still accept our hypothesis. Under our
fair coin hypothesis, the expected number of heads, and the standard deviation of the process
are

E[K] = 50, ox =+/100-1/2-1/2 =5. (2)

Now in order to find ¢ we make use of the central limit theorem and divide the above inequality
through by ox to arrive at

K—-FE[K
P [ﬂ > i} = 0.05 (3)
oK oK
Taking the complement, we get
K-F[K
p [_i < K- E[K] < i] —0.95 (4)
oK oK oK

Using the Central Limit Theorem we can write

o (é) — (;—;) =20 (i) —1=0.95 (5)

This implies ®(c/ox) = 0.975 or ¢/5 = 1.96. That is, ¢ = 9.8 flips. So we see that if we
observe more then 50 + 10 = 60 or less then 50 — 10 = 40 heads, then with significance level
a =~ 0.05 we should reject the hypothesis that the coin is fair.
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(b) Now we wish to develop a test of the form
P[K > ] =0.01 (6)

Thus we need to find the value of ¢ that makes the above probability true. This value will
tell us that if we observe more than ¢ heads, then with significance level o = 0.01, we should
reject the hypothesis that the coin is fair. To find this value of ¢ we look to evaluate the CDF

k
P =3 (M1 a2, @

i=0
Computation reveals that ¢ ~ 62 flips. So if we observe 62 or greater heads, then with a
significance level of 0.01 we should reject the fair coin hypothesis. Another way to obtain

this result is to use a Central Limit Theorem approximation. First, we express our rejection
region in terms of a zero mean, unit variance random variable.

K- E[K] _c—E[K]

P[K>c]:1—P[K<c]:1—P[ ]:0.01 (8)

0K OK

Since E[K] =50 and ox = 5, the CLT approximation is

P[K>c]m1—®<c_55o> = 0.01 (9)

From Table 3.1, we have (¢ — 50)/5 = 2.35 or ¢ = 61.75. Once again, we see that we reject
the hypothesis if we observe 62 or more heads.

Problem 8.1.3 Solution

A reasonable test would reject the null hypothesis that the plant is operating normally if one or
more of the chips fail the one-day test. Exactly how many shold be tested and how many failures
N are needed to reject the null hypothesis would depend on the significance level of the test.

(a) The lifetime of a chip is X, an exponential (\) random variable with A = (7//200)?. The
probability p that a chip passes the one-day test is

p=P[X >1/365] = e /30, (1)
For an m chip test, the significance level of the test is
a=P[N>0=1-P[N=0]=1—p" =1—e ™36 (2)

(b) At T'=100°, A = 1/4 and we obtain a significance level of o = 0.01 if

~3651n(0.99)  3.67

= 14.74.
3 5 7 3)

In fact, at m = 15 chips, the significance level is a = 0.0102.

(c) Raising T raises the failure rate A = (7/200)? and thus lowers m = 3.67/\. In essence, raising
the temperature makes a “tougher” test and thus requires fewer chips to be tested for the
same significance level.

281



Problem 8.1.4 Solution

(a) The rejection region is R = {T" > to}. The duration of a voice call has exponential PDF

{ (1/3)e~t3 t >0,

fr(t) = (1)

0 otherwise.

The significance level of the test is

a=P[T >t = h fr () dt = e /3, (2)
to

(b) The significance level is a = 0.05 if t) = —3Ina = 8.99 minutes.

Problem 8.1.5 Solution
In order to test just a small number of pacemakers, we test n pacemakers and we reject the null
hypothesis if any pacemaker fails the test. Moreover, we choose the smallest n such that we meet
the required significance level of the test.

The number of pacemakers that fail the test is X, a binomial (n, gy = 10~*) random variable.
The significance level of the test is

a=P[X>0=1-P[X=0=1-(1-q)" (1)
For a significance level a = 0.01, we have that

_ In(l-a)
= =)~ 005 (2)

Comment: For a = 0.01, keep in mind that there is a one percent probability that a normal
factory will fail the test. That is, a test failure is quite unlikely if the factory is operating normally.

Problem 8.1.6 Solution

Since the null hypothesis Hy asserts that the two exams have the same mean and variance, we
reject Hy if the difference in sample means is large. That is, R = {|D| > dp}.
Under Hy, the two sample means satisfy

E[Ma] = E[Mg] = p, Var[My] = Var[Mp] = & = 120 (1)

n n

Since n is large, it is reasonable to use the Central Limit Theorem to approximate M4 and Mp as
Gaussian random variables. Since M4 and Mp are independent, D is also Gaussian with

E[D]=E[Ma] - E[Mp] =0 Var[D] = Var[My] + Var[Mp] = ?. (2)

Under the Gaussian assumption, we can calculate the significance level of the test as
o =P|D| = do] = 2(1— (do/op)). (3)

For a = 0.05, ®(dy/op) = 0.975, or dy = 1.960p = 1.964/200/n. If n = 100 students take each
exam, then dy = 2.77 and we reject the null hypothesis that the exams are the same if the sample
means differ by more than 2.77 points.
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Problem 8.2.1 Solution
For the MAP test, we must choose acceptance regions Ay and Ay for the two hypotheses Hy and
Hy. From Theorem 8.2, the MAP rule is

Prjmy (n) _ PHy]

n € Ag if > ; n € Ay otherwise. 1
*" Pyim, (n) = P[Hy ' )
Since Pyy,(n) = Afe™i /n!, the MAP rule becomes
o (20N P[H,] .
Ao if [ 2 (Ro=A1) > ; € A; oth : 2
neApi <)\1> e = Pl n 1 otherwise (2)

By taking logarithms and assuming A\; > A\ yields the final form of the MAP rule

A1 — Ao+ In(P [Ho] /P [Hy])
In(A1/Xo) '

neAyifn<n* = n € A; otherwise. (3)
From the MAP rule, we can get the ML rule by setting the a priori probabilities to be equal. This
yields the ML rule

neAgifn<n® = M=o

= — n € A;j otherwise. 4
(A1 /o) ' W

Problem 8.2.2 Solution
Hypotheses Hy and H; have a priori probabilities P[Hy] = 0.8 and P[H;] = 0.2 and likelihood
functions

_ [ a3 >0, _ [ (/pp)e /et >0,
Trymo (1) = { otherwise, Frym, (1) = otherwise, (1)
The acceptance regions are Ay = {t|T < to} and A1 = {t|t > to}.
(a) The false alarm probability is
o0
Pen = PLAvHo] = [ i, (6) dt = 70 2
to
(b) The miss probability is
to
Punss = P [Ao|Hy] = frim, (t) dt =1 —e~'o/mo, (3)
0
(¢) From Theorem 8.6, the maximum likelihood decision rule is
t
te A if leH—O() > 1; t € Ay otherwise. (4)
fT|H1 (t)
After some algebra, this rule simplifies to
1 3
tcAgift <typ = n(up/3) t € Ay otherwise. (5)

1/3=1/up’

When pup = 6 minutes, t3;, = 6Iln2 = 4.16 minutes. When pup = 10 minutes, ty;;, =
(30/7)In(10/3) = 5.16 minutes.
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(d) The ML rule is the same as the MAP rule when P[Hy| = P[H;]. When P[Hy] > P[H], the
MAP rule (which minimizes the probability of an error) should enlarge the Aj acceptance
region. Thus we would expect tyap > tarr-

(e) From Theorem 8.2, the MAP rule is

frip, () _ PHy] 1
te Agif > = - t € Ay otherwise. 6
frym, () — P[Ho] 4 (©)
This rule simplifies to
: In(4pp/3) ,
Agift < = —— A h .
tc Agift <tyap 13— 1/up t € Ay otherwise (7)

When pup = 6 minutes, tpyap = 61n8 = 12.48 minutes. When pp = 10 minutes, ty;, =
(30/7)In(40/3) = 11.1 minutes.

(f) For a given threshold ¢y, we learned in parts (a) and (b) that

,t0/3’ 7t0/y,D. (8)

Pry =€ Imiss =1 —e

The MATLAB program rocvoicedataout graphs both receiver operating curves. The program
and the resulting ROC are shown here.

t=0:0.05:30; 1
PFA= exp(-t/3); 0.8 - HDiG
PMISS6= 1-exp(-t/6); — K710
PMISS10=1-exp(-t/10) ; 00.6
plot (PFA,PMISS6,PFA,PMISS10); oz,
legend (’\mu_D=6",’\mu_D=10"); ’
xlabel (’\itP_{\rmFA}’); 0.2
ylabel C\itP_{\rmMISS}’);
Oo 0.5 1
P

FA

As one might expect, larger up resulted in reduced Pyrss for the same Ppa.

Problem 8.2.3 Solution
By Theorem 8.5, the decision rule is

P
n e A ifL(n)—M

Pnim, (n)

— Y

n € Aj otherwise, (1)

where where ~ is the largest possible value such that ) L(n)<y PN|Ho (n) <a.
Given Hy, N is Poisson (ag = 1,000) while given Hy, N is Poisson (a; = 1,300). We can solve
for the acceptance set Ag by observing that n € Ag if

Pnjm, (n) _ age™ /n!

= . 2
Py, (n) afe a1 /nl — " (2)

Cancelling common factors and taking the logarithm, we find that n € Ag if
nln 22 > (ap —a1) +Invy. (3)

ay
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Since In(ap/a1) < 0, divind through reverses the inequality and shows that

(ap —a1) +Iny _ (a1 —ag) —Iny,
In(agp/ay) In(ai/ag)

However, we still need to determine the constant «. In fact, it is easier to work with the threshold
n* directly. Note that L(n) < v if and only if n > n*. Thus we choose the smallest n* such that

neAgifn<n* =

n € A; otherwise 4)

PN >n*|Hol = > Py, (n)a <107, (5)

n>n*

To find n* a reasonable approach would be to use Central Limit Theorem approximation since
given Hy, N is a Poisson (1,000) random variable, which has the same PDF as the sum on 1,000
independent Poisson (1) random variables. Given Hy, N has expected value ag and variance ag.
From the CLT,

N —ay n*—ag ] (n* —ao) _6
P[N > n*|Hy| = P > Hy| ~ Q <1076, 6
[ | Ho N N |Ho NG (6)

From Table 3.2, Q(4.75) = 1.02 x 107% and Q(4.76) < 1075, implying
n* = ag + 4.76\/ag = 1150.5. (7)

On the other hand, perhaps the CLT should be used with some caution since a = 1075 implies we
are using the CLT approximation far from the center of the distribution. In fact, we can check out
answer using the poissoncdf functions:

>> nstar=[1150 1151 1152 1153 1154 1155];
>> (1.0-poissoncdf (1000,nstar))’
ans =
1.0e-005 x*
0.1644 0.1420 0.1225 0.1056 0.0910 0.0783
>>

Thus we see that n*1154. Using this threshold, the miss probability is
P[N <n*|Hy] = P[N < 1154|H,] = poissoncdf (1300,1154) = 1.98 x 107>, (8)
Keep in mind that this is the smallest possible Pyjisg subject to the constraint that Ppa < 1076,

Problem 8.2.4 Solution

(a) Given Hy, X is Gaussian (0,1). Given H;, X is Gaussian (4,1). From Theorem 8.2, the
MAP hypothesis test is

—x2/2
x € A if Ixso (2) = c ; x € Ay otherwise. (1)
fX\H1 (x) e—(z—4)2/2 > [Hl]

~ P[Ho)

~

Since a target is present with probability P[H;] = 0.01, the MAP rule simplifies to

1 P|H
v € Agif v <apap =2 — 1 In <P {H;D = 3.15; x € Ay otherwise. (2)
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The false alarm and miss probabilities are

Ppa =P [X > CCMAP‘HO} = Q(wMAp) = 8.16 x 1074 (3)
PMISS =P [X < xMAp‘Hﬂ = @(aﬁMAp — 4) =1- @(0.85) = 0.1977. (4)

The average cost of the MAP policy is

E[Cyvap] = CroPra P [Ho| + Cor Panss P [Hi ] (5)
= (1)(8.16 x 1074)(0.99) + (10%)(0.1977)(0.01) = 19.77. (6)

(b) The cost of a false alarm is Cjo = 1 unit while the cost of a miss is Cp; = 10* units. From
Theorem 8.3, we see that the Minimum Cost test is the same as the MAP test except the
P[Hy] is replaced by CygP[Hy] and P[H,] is replaced by Co1 P[H;]. Thus, we see from thr
MAP test that the minimum cost test is

1 <001P[H1]

cAgifx < =2—-In|{ =————— | = 0.846; € Aq oth ise. 7
x o if z < zMmc 1 C10P[Ho]> T 1 otherwise (7)

The false alarm and miss probabilities are
Ppa = P[X > 2yc|Ho) = Q(zme) = 0.1987 (8)
Puiss = P[X < zyvc|Hi] = @(zvc —4) = 1 — (3.154) = 8.06 x 1074 (9)
The average cost of the minimum cost policy is

E[Cnc] = CroPraP [Ho| + Cot Pyiss P [H1] (10)
= (1)(0.1987)(0.99) + (10%)(8.06 x 1071)(0.01) = 0.2773. (11)

Because the cost of a miss is so high, the minimum cost test greatly reduces the miss proba-
bility, resulting in a much lower average cost than the MAP test.

Problem 8.2.5 Solution
Given Hy, X is Gaussian (0,1). Given Hp, X is Gaussian (v,1). By Theorem 8.4, the Neyman-
Pearson test is

: fxim (x) e/ :
x € A if L(z) = Ty @) = o > ; x € Aj otherwise. (1)
This rule simplifies to
x € Agif L(z) = el (@=0)?/2 — pmvate?/2 5 v; x € Aj otherwise. (2)
Taking logarithms, the Neyman-Pearson rule becomes
reAgif v <xzg= % — %ln i r € Ay otherwise. (3)

The choice of v has a one-to-one correspondence with the choice of the threshold xg. Moreoever
L(x) > v if and only if x < xy. In terms of x¢, the false alarm probability is

Pea = PL(X) < 7|Ho] = P[X > wo|Ho] = Q(xo). (4)

Thus we choose z( such that Q(xg) = .
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Problem 8.2.6 Solution
Given Hy, M, (T) has expected value E[V]/n = 3/n and variance Var[V]/n = 9/n. Given Hj,
M, (T) has expected value E[D]/n = 6/n and variance Var[D]/n = 36/n.

(a) Using a Central Limit Theorem approximation, the false alarm probability is

Mn(T)—3 to—3

NN

(b) Again, using a CLT Approximation, the miss probability is

Pea = P [My(T) > to|Ho|] = P

] = Q(vnlto/3 - 1]). (1)

Mo(T) =6 _ to—6

V36/n \/36/n

(¢) From Theorem 8.6, the maximum likelihood decision rule is

Puiss = P (M (T) < to|H)] = P — a(Valte/6 - 1)), (2)

Sra(m)H, (1)

te Ay if
"7 i (@)

>1; t € A; otherwise. (3)

We will see shortly that using a CLT approximation for the likelihood functions is something
of a detour. Nevertheless, with a CLT approximation, the likelihood functions are

n Cn(t—3)2 n 62
St () = 72" S () = e @

From the CLT approximation, the ML decision rule is

79 —n(t—3)2/18

te Agif 4/ EW = 2e MA(=3)=(1=6))/72 > 1, t € Ay otherwise. (5)
e

After some algebra, this rule simplifies to

24In2
n

t € Agif t2 — 4t — <0;  te€ A otherwise. (6)
Since the quadratic t? — 4t —241n(2)/n has two zeros, we use the quadratic formula to find the
roots. One root corresponds to a negative value of ¢ and can be discarded since M, (T") > 0.

Thus the ML rule (for n = 9) becomes

teApift <tpyr=2+2y1461In(2)/n =4.42; t € Ay otherwise. (7)

The negative root of the quadratic is the result of the Gaussian assumption which allows for
a nonzero probability that M, (T") will be negative. In this case, hypothesis H; which has
higher variance becomes more likely. However, since M, (T) > 0, we can ignore this root since
it is just an artifact of the CLT approximation.

In fact, the CLT approximation gives an incorrect answer. Note that M, (T) = Y, /n where
Y, is a sum of iid exponential random variables. Under hypothesis Hy, Y, is an Erlang
(n, Ao = 1/3) random variable. Under hypothesis Hi, Y, is an Erlang (n, A\; = 1/6) random
variable.  Since M, (T) = Y, /n is a scaled version of Y;,, Theorem 3.20 tells us that given
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hypothesis H;, M,(T) is an Erlang (n,n)\;) random variable. Thus M, (T") has likelihood

functions
(n)\i)ntn—le—nkit

an<T>|Hi<t>={ e 120 (8)

0 otherwise

Using the Erlang likelihood functions, the ML rule becomes

t
Le Ay if Iy () _ <¥
1

) e (Ro—A)t > 1; t € A; otherwise. 9)
far (), (1)

This rule simplifies to

te Agift <ty = w =6In2 = 4.159; t € Ay otherwise. (10)
0 — Al
Since 61In2 = 4.159, this rule is not the same as the rule derived using a CLT approximation.
Using the exact Erlang PDF, the ML rule does not depend on n. Moreoever, even if n — oo,
the exact Erlang-derived rule and the CLT approximation rule remain different. In fact, the
CLT-based rule is simply an approximation to the correct rule. This highlights that we should
first check whether a CLT approximation is necessary before we use it.

In this part, we will use the exact Erlang PDF's to find the MAP decision rule. From 8.2, the
MAP rule is

t Ao )" P H
te A if JEM"L%() = <—0) e R0 At > [ 1]; t € Ay otherwise. (11)
M (m)lE (B P [Ho
Since P[Hp| = 0.8 and P[H;] = 0.2, the MAP rule simplifies to
In 20 _ 1y, PlH] In4
teAgift <tyap=—r " Pl 6l 220 e A otherwise.  (12)
)\0 — /\1 n

For n =9, tyap = 5.083.

Although we have seen it is incorrect to use a CLT approximation to derive the decision
rule, the CLT approximation used in parts (a) and (b) remains a good way to estimate the
false alarm and miss probabilities. However, given H;, M, (T) is an Erlang (n,n)\;) random
variable. In particular, given Hy, M,(T') is an Erlang (n,n/3) random variable while given
H,, M, (T) is an Erlang (n,n/6). Thus we can also use erlangcdf for an exact calculation
of the false alarm and miss probabilities. To summarize the results of parts (a) and (b), a
threshold ¢y implies that

Pppa =P [Mn(T) > to’H()] = l-erlangcdf(n,n/3,t0) = Q(\/ﬁ[to/?) — 1]), (13)
PMISS =P [Mn(T) < to’Hl] = erlangcdf (n,n/6,t0) ~ (I)(\/ﬁ[to/fi - 1]) (14)

Here is a program that generates the receiver operating curve.
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J%voicedatroc.m

t0=1:0.1:8";

n=9;

PFA9=1.0-erlangcdf (n,n/3,t0);
PFA9clt=1-phi(sqrt(n)*((t0/3)-1));

PM9=erlangcdf (n,n/6,t0);

PM9clt=phi(sqrt(n)*((t0/6)-1));

n=16;

PFA16=1.0-erlangcdf (n,n/3,t0);
PFA16clt=1.0-phi(sqrt(n)*((t0/3)-1));

PM16=erlangcdf (n,n/6,t0);

PM16clt=phi (sqrt(n)*((t0/6)-1));

plot (PFA9,PM9,PFA9clt,PM9clt,PFA16,PM16,PFA16clt ,PM16clt) ;
axis([0 0.8 0 0.8]);

legend (’Erlang n=9’,’CLT n=9’,’Erlang n=16’,’CLT n=16’);

Here are the resulting ROCs.

0.8 T T T T T T T
— Erlang n=9

0.6 — CLT n=9 1
—— Erlang n=16

0.4 —— CLT n=16 |-

0.2

0 .

0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8

Both the true curve and CLT-based approximations are shown. The graph makes it clear
that the CLT approximations are somewhat innaccurate. It is also apparent that the ROC
for n = 16 is clearly better than for n = 9.

Problem 8.2.7 Solution
This problem is a continuation of Problem 8.2.6. In this case, we say a call is a “success” if T' > tg.
The success probability depends on which hypothesis is true. In particular,

po = P[T > to|Ho| = e /3, p1 = P[T > to|Hy| = e /5. (1)

Under hypothesis H;, K has the binomial (n,p;) PMF

n e
P, ()= ()1 = o )
(a) A false alarm occurs if K > ko under hypothesis Hy. The probability of this event is
n n o
Pppr =P [K > kO’HO] = Z <k>p’8(1 —po) k, (3)
k=ko+1

(b) From Theorem 8.6, the maximum likelihood decision rule is

P k k 1— n—Fk
1

Py, (k) ph(1 —pr)n=F

> 1; k € A; otherwise. (4)
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This rule simplifies to

1-— 1—
ke Apif kln (M> > In < pl) n; k € A; otherwise. (5)
p1/(1—p1) 1 —po
To proceed further, we need to know if pg < p1 or if pg > p1. For tg = 4.5,
po=e1?=0.2231 < e 0 =0.4724 = p;. (6)
In this case, the ML rule becomes
in (152)
1 —P1
1n'<p0/(1fpo)>

For n =16, kpp, = 5.44.
From Theorem 8.2, the MAP test is
Preim, (k) pl(1 — po)™* o Pl

ke Agif = > ; k € A; otherwise. 8
Pjas, ) oL pi) %~ PlHy) ¥
with P[Hp] = 0.8 and P[H;]| = 0.2, this rule simplifies to
1-— 1-—
ke Agif kln (M> > In < p1> n; k € Ay otherwise. (9)
p1/(1—p1) 1 —po
For tg = 4.5, po = 0.2231 < p; = 0.4724, the MAP rule becomes
In (%) +1n4
ke Agif k < kyap =

n = (0.340)n + 1.22; k € Ay otherwise.  (10)

p1/(1—p1)
1n'<po/(1—Po)>
For n = 16, kMAP = 6.66.

For threshold kg, the false alarm and miss probabilities are

Ppa = P [K > ko|Hp] = 1-binomialcdf (n,p0,k0) (11)
Pyiiss = P [K < ko|H1| = binomialcdf (n,pl,k0) (12)

The ROC is generated by evaluating Pra and Pyss for each value of kg. Here is a MATLAB
program that does this task and plots the ROC.

function [PFA,PMISS]=binvoicedataroc(n);

t0=[3; 4.5];

pO=exp(-t0/3); pl=exp(-t0/6);
k0=(0:n)’;

PFA=zeros(n+1,2);

for j=1:2,

PFA(:,j) = 1.0-binomialcdf (n,p0(j),k0);
PM(:,j)=binomialcdf (n,p1(j),k0);

end

plot (PFA(:,1),PM(:,1),’~-0’ ,PFA(:,2) ,PM(:,2),’-x’);

legend(’t_0=3",’t_0=4.5%);

axis([0 0.8 0 0.8]);

xlabel (’\itP_{\rmFA}’);

ylabel (’\itP_{\rmMISS}’);
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and here is the resulting ROC:

0.8 T
o t,=3

0.6 —— t0=4.5 -
3
s0.4 B

o
0.2 i
0 L )
0.7 0.8

As we see, the test works better with threshold tg = 4.5 than with g = 3.

Problem 8.2.8 Solution
Given hypothesis Hy that X = 0, Y = W is an exponential (A = 1) random variable. Given
hypothesis Hy that X =1, Y =V + W is an Erlang (n = 2, A = 1) random variable. That is,

eV y=>0,

B ye_y y Z 07
fyim, ) —{ 0  otherwise,

Frim () = { 0 otherwise. (1)
The probability of a decoding error is minimized by the MAP rule. Since P[Hy| = P[H1] = 1/2,
the MAP rule is

v _P[H
y € A if Sy i, (9) =" > L =1; y € Ay otherwise. (2)

Sy (y)  ye ¥ = P[Ho]

Thus the MAP rule simplifies to

ye Ay ify <1, y € Aj otherwise. (3)
The probability of error is
Pgrr = P[Y > 1|Ho| P [Ho| + P Y < 1|H,]| P [H,] (4)
:%/looe_ydy+%/01ye_ydy (5)
1 ] _9e1 ]_et
- 67 26 = 26 . (6)

Problem 8.2.9 Solution
Given hypothesis H;, K has the binomial PMF

P, ()= (a1 = )
(a) The ML rule is

k€ Ag if PK|H0 (k?) > PK|H1 (/{3) ; k € Aj otherwise. (2)
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When we observe K =k € {0,1,...,n}, plugging in the conditional PMF’s yields the rule

ke Apif (Z) a1 —qo)"F > <Z> (1 —q)" 7k k € A; otherwise. (3)

Cancelling common factors, taking the logarithm of both sides, and rearranging yields
ke Ayifklngo+ (n —k)In(1 —qo) > klngi + (n — k) In(1 — q1); k € A; otherwise. (4)

By combining all terms with k, the rule can be simplified to

ke Agif kln <M> <nln <1 — q0> ; k € Aj otherwise. (5)
90/(1 = qo) l-—q

Note that ¢; > qo implies ¢1/(1 — ¢1) > qo/(1 — qo). Thus, we can rewrite our ML rule as

In[(1 —gqo)/(1 —q1)] ,
In[g1/qo] +1n[(1 — qo0)/(1 — q1)]’

ke Agif k<k*=n k € A; otherwise. (6)

(b) Let k* denote the threshold given in part (a). Using n = 500, go = 1074, and ¢; = 1072, we

have
In[(1 —1074)/(1 — 1072)]

In[10-2/10=4] 4+ In[(1 — 10=%) /(1 — 10—2)]
Thus the ML rule is that if we observe K < 1, then we choose hypothesis Hy; otherwise, we
choose Hi. The false alarm probability is

kE* =500

~ 1.078 (7)

Ppa = P [A|Ho] = P[K > 1[H] (8)
=1- Pxr, (0) — Pgg, (1) 9)
=1—(1-q)® —500g0(1 — o)**° = 0.0012 (10)

and the miss probability is

Pyiss = P [Ao|Hy| = P K < 1|H}] (11)
= P, (0) + Py, (1) (12)
= (1 — q1)° + 50041 (1 — ¢1)*% = 0.0398. (13)

(c) In the test of Example 8.8, the geometric random variable N, the number of tests needed
to find the first failure, was used. In this problem, the binomial random variable K, the

number of failures in 500 tests, was used. We will call these two procedures the geometric

and the binomial tests. Also, we will use PF(iV) and PIS/IAI[S)S to denote the false alarm and miss

probabilities using the geometric test. We also use Péf) and PI\(/III(S)S for the error probabilities

of the binomial test. From Example 8.8, we have the following comparison:

geometric test binomial test (14)
P = 0.0045, P = 0.0012, (15)
PN = 0.0087, PR = 0.0398 (16)
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When making comparisons between tests, we want to judge both the reliability of the test
as well as the cost of the testing procedure. With respect to the reliability, we see that the
conditional error probabilities appear to be comparable in that

(V) (K)

P P

A =375 but —H55 =457, (17)
pE) P

FA MISS

Roughly, the false alarm probability of the geometric test is about four times higher than
that of the binomial test. However, the miss probability of the binomial test is about four
times that of the geometric test. As for the cost of the test, it is reasonable to assume the
cost is proportional to the number of disk drives that are tested. For the geometric test of
Example 8.8, we test either until the first failure or until 46 drives pass the test. For the
binomial test, we test until either 2 drives fail or until 500 drives the pass the test! You can,
if you wish, calculate the expected number of drives tested under each test method for each
hypothesis. However, it isn’t necessary in order to see that a lot more drives will be tested
using the binomial test. If we knew the a priori probabilities P[H;] and also the relative costs
of the two type of errors, then we could determine which test procedure was better. However,
without that information, it would not be unreasonable to conclude that the geometric test
offers performance roughly comparable to that of the binomial test but with a significant
reduction in the expected number of drives tested.

Problem 8.2.10 Solution
The key to this problem is to observe that

P[Aog|Hy) =1— P[A1|Hol, P[Ai|Hi]=1— P[Ap|H4]|. (1)
The total expected cost can be written as

E [C'] = P[A|Ho] P [Ho| Ciy + (1 — P [Ay|Ho)) P [Ho] Cj (2)
+ P [Ao|H\]) P [H1] CYy + (1 — P[Ao|Hy])P [H,] CY;. (3)

Rearranging terms, we have

E [C'] = P[A1|Ho| P [Hy| (Clg — Coo) + P [Ao|Hi| P [H1] (Cty — C1y)
+ P [Ho) Cly + P[H1] CYy. (4)

Since P[Hy|C{, + P[H1]C1; does not depend on the acceptance sets Ay and A;, the decision rule
that minimizes E[C'] is the same decision rule that minimizes

E [CH] =P [Al‘HO] P [HO] (Cio - C(/)o) + P [A0|H1] P [Hl] (Ctl)l - Cil)' (5)

The decision rule that minimizes E[C"] is the same as the minimum cost test in Theorem 8.3 with
the costs Cy; and Cjg replaced by the differential costs C{; — C1; and C7y — C{.

Problem 8.3.1 Solution
Since the three hypotheses Hy, H1, and Ho are equally likely, the MAP and ML hypothesis tests
are the same. From Theorem 8.8, the MAP rule is

z € A if fxu,, (¥) = [xu; (z) for all j. (1)
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Since N is Gaussian with zero mean and variance o3, the conditional PDF of X given H; is

1 —@ali-1)?/20%

(z) = 2

x € Ay if (x —a(m —1))? < (z —a(j — 1))? for all j. (3)

Thus, the MAP rule is

This implies that the rule for membership in Ag is
z € Agif (x4 a)? <z?and (z 4 a)? < (z —a)? (4)
This rule simplifies to
x € Apif x < —a/2. (5)
Similar rules can be developed for A; and A,. These are:

reA1if —a/2 <z <a/2 (6)
x € Ayif x > a/2 (7)

To summarize, the three acceptance regions are
Ay = {z|r < —a/2} A ={z|—a/2 <z <a/2} Ay = {z|x > a/2} (8)

Graphically, the signal space is one dimensional and the acceptance regions are

' '
4, ' 4, ' 4,
' '
P Sy S §5 - X
< T T T »
a 0 a

Just as in the QPSK system of Example 8.13, the additive Gaussian noise dictates that the ac-
ceptance region A; is the set of observations z that are closer to s; = (i — 1)a than any other
Sj.

Problem 8.3.2 Solution

Let the components of s;;, be denoted by 3(1)

and 5% so that given hypothesis H;jp,

ijk ijk
(1)
Xl} [82- " [Nl}
=1 &t (1)
2)
{XQ Sish N
As in Example 8.13, we will assume N; and Ny are iid zero mean Gaussian random variables with
variance o2. Thus, given hypothesis H;j;,, X1 and X3 are independent and the conditional joint

PDF of X; and X5 is

fX1,X2|Hijk (r1,22) = fX1\Hijk (1) fXQ\Hijk (x2) 2)
L (or—s)?/20 ~(za—slZ))? /207
= —€ ijk e ijk (3)
2mo?
= %e_[(rl_35;11)2+($2—S§]2~,)€)2}/202 (4)
2mo
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In terms of the distance ||x — s;;|| between vectors

ijk

we can write 1

2ro

Nx—siin 1?7202
fX1,X2\H¢ (1’1,1’2) — 2@ ||x S'LJ]CH /20 (6)

Since all eight symbols sggg, ..., s111 are equally likely, the MAP and ML rules are
x € Ay if fX1,X2\H¢jk (x1,22) > fX17X2‘Hi’j/k/ (x1,22) for all other Hyrjiy. (7)
This rule simplifies to
x € Ajji if ||x — sijill < [[x — sij| for all other i'j'K'. (8)

This means that A;j;; is the set of all vectors x that are closer to s;j;, than any other signal.
Graphically, to find the boundary between points closer to s;jx than s; s, we draw the line seg-
ment connecting s;;x and sy ;. The boundary is then the perpendicular bisector. The resulting
boundaries are shown in this figure:

Problem 8.3.3 Solution

In Problem 8.3.1, we found the MAP acceptance regions were
Ay = {z|r < —a/2} A ={z|—a/2 <z <a/2} Ay = {z|x > a/2} (1)
To calculate the probability of decoding error, we first calculate the conditional error probabilities
P[Dp|H] = P[X ¢ A;|H;] (2)
Given H;, recall that X = a(i — 1) + N. This implies

P[X & Ao|Ho) = P[~a+ N > —a/2] = PN > a/2] —Q<%> (3)
P[X ¢ Aj|H\] = P[N < —a/2] + PN > a/2] = 2Q <%> (4)
P[X¢A2|H2]:P[Q+N<a/2]:P[N<—a/2]:Q<%> (5)
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Since the three hypotheses Hy, Hi, and Hy each have probability 1/3, the probability of error is

2 4 a
PIDEl= 3" PIX ¢ Al PU] = 5@ (5o ) ©

20
i—0 N

Problem 8.3.4 Solution

Let H; denote the hypothesis that symbol a; was transmitted. Since the four hypotheses are equally
likely, the ML tests will maximize the probability of a correct decision. Given H;, N; and Ny are
independent and thus X; and X5 are independent. This implies

Ix1 %05, (71, 72) = fx)|m, (1) fxo)H, (T2) (1)
1

_ v 6_(961_8“)2/2026_(x2_si2)2/202 (2)
1

=5 e [(@1—5i1)* +(z2—5i2)*]/20° (3)

From Definition 8.2 the acceptance regions A; for the ML multiple hypothesis test must satisfy
(z1,22) € Ai if fx, xo\m, (T1,22) = fx) X001, (21, 22) for all j. (4)
Equivalently, the ML acceptance regions are
(x1,22) € A; if (21 — si1)2 + (29 — sig)2 < (x1— sj1)2 + (29 — 8j2)2 for all j (5)
In terms of the vectors x and s;, the acceptance regions are defined by the rule
x € Ay if [x - s:]> < [lx — ;] (6)
Just as in the case of QPSK, the acceptance region A; is the set of vectors x that are closest to s;.

Problem 8.3.5 Solution

From the signal constellation depicted in Problem 8.3.5, each signal s;;1 is below the z-axis while
each signal s;jo is above the z-axis. The event B3 of an error in the third bit occurs if we transmit
a signal s;;1 but the receiver output x is above the z-axis or if we transmit a signal s;jo and the
receiver output is below the x-axis. By symmetry, we need only consider the case when we transmit
one of the four signals s;j1. In particular,

e Given Hyy1 or Hygr, Xo = —14+ Ns
e Given Hyg or Hi11, Xo = -2+ Ny
This implies
P [Bs|Hop11] = P[B3|Hpo1) = P[-1+ N2 > 0] = Q(1/on) (1)
P[Bs|Hin] = P [Bs|Hi11] = P[-2+ Ny > 0] = Q(2/on) (2)

Assuming all four hypotheses are equally likely, the probability of an error decoding the third bit

is

Bs|Ho11] + P [Bs|Hoo1] + P [Bs|Hi01] + P [Bs|H111]
4

P[Bs] = Pl

_ Q(1/on) +Q(2/on)
2

3)
(4)

296



Problem 8.3.6 Solution

(a) Hypothesis H; is that X = s;+ N, where N is a Gaussian random vector independent of which
signal was transmitted. Thus, given H;, X is a Gaussian (s;, 02I) random vector. Since X is
two-dimensional,

1 1 /271 1 1 12
— —5(x—s;) o T (x—s;) _ ——5|lx—s;]| 1
o2’ 202 : (1)

fx\Hi (X)

Since the hypotheses H; are equally likely, the MAP and ML rules are the same and achieve
the minimum probability of error. In this case, from the vector version of Theorem 8.8, the
MAP rule is

x € A if fxm,, (X) > fxm, (x) for all 5. (2)

Using the conditional PDFs fx g, (x), the MAP rule becomes
X € Ap if ||x — 8,0 [* < [|x — s;]? for all 5. (3)

x, In terms of geometry, the interpretation is that all vectors x

closer to s,, than to any other signal s; are assigned to A,,. In
w1 this problem, the signal constellation (i.e., the set of vectors s;)
is the set of vectors on the circle of radius £. The acceptance
regions are the “pie slices” around each signal vector.

(b) Consider the following sketch to determine d.

Geometrically, the largest d such that ||x —s;|| < d defines the largest
circle around s; that can be inscribed into the pie slice A4;. By symme-
X, try, this is the same for every A;, hence we examine Ajy. Each pie slice
has angle # = 27 /M. Since the length of each signal vector is VE,
the sketch shows that sin(/2) = d/v/E. Thus d = v/E sin(r/M).

(c) By symmetry, Pgrr is the same as the conditional probability of error 1 — P[A;|H;], no matter
which s; is transmitted. Let B denote a circle of radius d at the origin and let B; denote the
circle of radius d around s;. Since By C Ay,

P[Ao|Hy] = P[X € Ag|Ho] > P [X € By|Ho] = P[N € BJ. (4)

Since the components of N are iid Gaussian (0, 02) random variables,

P [N (S B] = // le,N2 (nl, ng) dn1 dng = ! // 6_(n%+n%)/202 dm dng. (5)
B B

2mo?
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By changing to polar coordinates,

1 d 21
PIN€ B =5 /0 /0 e 127 dp dr (6)
1 d —12 /252
=3 ; re rdr (7)
d .
_ _677"2/20'2 . -1 efd2/202 -1 efEsm2(7'r/M)/202 (8)
Thus

Pprr = 1 — P [Ag|Ho] <1 — P|N € B] = ¢~ Fsin®(m/A)/20%, 9)

Problem 8.3.7 Solution
(a) In Problem 8.3.4, we found that in terms of the vectors x and s;, the acceptance regions are
defined by the rule
x € Ay if ||x — si|* < [|x — s;]? for all 5. (1)

Just as in the case of QPSK, the acceptance region A; is the set of vectors x that are closest
to s;. Graphically, these regions are easily found from the sketch of the signal constellation:

(b) For hypothesis A1, we see that the acceptance region is

Aq :{(X17X2)|0<X1 <2,0< X9 §2} (2)
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Given Hi, a correct decision is made if (X1, X2) € Ay. Given Hy, X1 =1+ N; and Xy =

1+ Ny. Thus,

P[C’Hﬂ = P[(X1,X2) S Al‘Hl]
P0<1+4N; <2,0<14 Ny<2]

= (P[-1< N, <1])?
= (2(1/on) = D(~1/on))?
= (2¢(1/on) - 1)°

(¢) Surrounding each signal s; is an acceptance region A; that is no smaller than the acceptance

region A;. That is,

ZP[—1<N1§1,—1<N2§1]
= (P[-1< N; <1])*> = P[C|HY].

This implies

P[C] =) P[C|H]P[H]
=0

15 15
>N"P[C|H\) PH;] = P[C|H:] Y P[H;] = P[C|Hi]
i=0 =0

Problem 8.3.8 Solution
Let p; = P[H;]. From Theorem 8.8, the MAP multiple hypothesis test is

(z1,22) € A i pifx, xom; (T1,22) 2 ) fx) xo0m; (21, 22) for all j
From Example 8.13, the conditional PDF of X, X5 given H; is

1 67[(:1:17\/5005Gi)2+(x27\/fsin91')2]/20'2
2mo?

Using this conditional joint PDF, the MAP rule becomes

fX17X2|HZ‘ (xl? .172) =

° (1,‘1,1‘2) € A; if for all 7,

(z1 — VE cos0;)? + (v2 — VEsin6;)?
a 202
N (1 — VEcos0;)? + (v2 — VEsin;)? .y
20 TP

Expanding the squares and using the identity cos? @ + sin? @ = 1 yields the simplified rule

o (x1,x9) € A; if for all j,

x1[cos 0; — cos 0] + xo[sin O; — sin 6] > In %4

ml
S

)
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Note that the MAP rules define linear constraints in 3 and x9. Since ; = w/4 + in /2, we use the
following table to enumerate the constraints:

‘ cos 0; sin 6;
i=0] 1/v/2 1/V2
i=1]-1/vV2 1/V2
i=2|-1/v2 -1/V2
i=3] 1/v/2 —1/V2

To be explicit, to determine whether (x1,x2) € A;, we need to check the MAP rule for each j # i.
Thus, each A; is defined by three constraints. Using the above table, the acceptance regions are

° (.261,562) S A[) if

2

2

T > g pl 2y > p3
o \/2E - \/2E
° (acl,xg) S A1 if
o? p1 o? In b2
T T
VT NG
o (x1,m9) € Ay if
o? In P2 o’ In D2
x T
T NG
o (z1,79) € Az if
x> o? IHZ2 9 < o In P3
T V2E D3 T WV2E
Using the parameters
oc=0.38 E=1 po=1/2 D1

the acceptance regions for the MAP rule are

2

D2
x1+ 10 > In —
Vv2E  DPo
2
— T +T9 > g p3
pl
2
g D2
T+ T9 > In —=
V2E Do
2
P2
—x1+ a9 > 1
V2 p3
=p2=p3=1/6

Ap = {(z1,x2)|x1 > —0.497, 29 > —0.497, 21 + x9 > —0.497}
A = {(x1,22)|x1 < —0.497,29 > 0, —x1 + 22 > 0}

Ay = {(z1, 22) |21 < 0,29 < 0,21 + 72 > —0.497}

Ag = {(z1,22)|x1 > 0,29 < —0.497, —21 + 79 > 0}

Here is a sketch of these acceptance regions:
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Note that the boundary between A; and As defined by —xz1 + x5 > 0 plays no role because of the
high value of pg.

Problem 8.3.9 Solution

(a) First we note that

VP X1 VP1 X1
Pl/2X = D = : : (1)

VPik] | Xk VPEXk

Since each S; is a column vector,

VP1X1
SP/2X =1[S1 - S| | : | =vmiXiSi+ o+ VoRXiSk- (2)

VPkXk

Thus Y = SP2X + N = Y8 | /piX;S; + N.

/

(b) Given the observation Y =y, a detector must decide which vector X = [X; -+ Xj]
was (collectively) sent by the k transmitters. A hypothesis H; must specify whether X; =1
or X; = —1 for each 7. That is, a hypothesis H; corresponds to a vector x; € Bj which
has +1 components. Since there are 2F such vectors, there are 2% hypotheses which we can
enumerate as Hi,..., Hyr. Since each X; is independently and equally likely to be £1, each
hypothesis has probability 27%. In this case, the MAP and and ML rules are the same and
achieve minimum probability of error. The MAP /ML rule is

y € An if fyim,, (y) = fym; (y) for all j. (3)

Under hypothesis H;, Y = SPl/zxj + N is a Gaussian (SPl/zxj,JQI) random vector. The
conditional PDF of Y is

1 1o apl/24 V(s2T\—1(v_apl/2y . 1 _ly—SP/2x. |2 /252
Frin; ¥) = o 3(y=SP'/?x,)'(0* D~ (y-SP xj>zme by =SB/ |7/202 (4
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The MAP rule is
2 2
y € Ap if e ly=SP'2xm|["/20% o= |ly=SP2x,[|"/20% g o) Js (5)
or equivalently,

y € A, if Hy — SPl/meH < Hy — SPl/QXjH for all j. (6)

That is, we choose the vector x* = x,,, that minimizes the distance Hy — SpY 2xj H among all
vectors X; € Bj. Since this vector x* is a function of the observation y, this is described by
the math notation

*k — .
x(y) = arg min

y— SP1/2XH , (7)
where arg ming g(x) returns the argument x that minimizes g(x).

(c) To implement this detector, we must evaluate Hy — SPl/QxH for each x € By,. Since there 2F
vectors in By, we have to evaluate 2¢ hypotheses. Because the number of hypotheses grows
exponentially with the number of users k, the maximum likelihood detector is considered to
be computationally intractable for a large number of users k.

Problem 8.3.10 Solution
A short answer is that the decorrelator cannot be the same as the optimal maximum likelihood
(ML) detector. If they were the same, that means we have reduced the 2¥ comparisons of the
optimal detector to a linear transformation followed by k single bit comparisons.

However, as this is not a satisfactory answer, we will build a simple example with k = 2 users
and precessing gain n = 2 to show the difference between the ML detector and the decorrelator. In
particular, suppose user 1 transmits with code vector S; = [1 0}/ and user transmits with code

vector Sy = [cosﬁ sin 0]/ In addition, we assume that the users powers are p; = p2 = 1. In this

case, P =1 and
1 cosf
s_k ]. (1)

sin 0

For the ML detector, there are four hypotheses corresponding to each possible transmitted bit of
each user. Using H; to denote the hypothesis that X = x;, we have

X =x = m X =x3 = {_11] (2)

x=x=[] x—xi- | @

When X = x;, Y = y; + N where y; = Sx;. Thus under hypothesis H;, Y = y; + N is a Gaussian
(yi,0%I) random vector with PDF

Fym; (y) = 1 oy e yyae _ 1

— —[ly—yill*/20? 4
2mo? 2mo? c ' (4)

With the four hypotheses equally likely, the MAP and ML detectors are the same and minimize
the probability of error. From Theorem 8.8, this decision rule is

y € An if fyim,, (y) = fym; (y) for all j. (5)
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This rule simplifies to

y € Ap if [y —yml < |ly — y; for all j. (6)

It is useful to show these acceptance sets graphically. In this plot, the area around y; is the
acceptance set A; and the dashed lines are the boundaries between the acceptance sets.

_ |1+cosf _|=1+4cosf (7)
< ‘\/._ ..---l“‘%.= Y] y1i= Sin¢9 y3 = Sin9
s "g 1—cosf —1 —cosf
R S e I T s

v, : ¥, * —siné —sind

The proioability of a correct decision is

4
PICI=13 [ o () d. Q

Even though the components of Y are conditionally independent given H;, the four integrals
1) A fy|m,(y) dy cannot be represented in a simple form. Moreoever, they cannot even be rep-
resented by the ®(-) function. Note that the probability of a correct decision is the probability that
the bits X; and X5 transmitted by both users are detected correctly.

The probability of a bit error is still somewhat more complex. For example if X; = 1, then
hypotheses H; and Hj are equally likely. The detector guesses X, =1if Y € 4; U As. Given
X1 =1, the conditional probability of a correct decision on this bit is

) 1 1
PlX=1x, = 1} = SPIY € AL UA[ ]+ SP[Y € Ay U Ay|H) (10)
1 1
= —/ fyim, (y) dy + —/ Sy (y) dy (11)
2 A1UA3 2 A1UA3

By comparison, the decorrelator does something simpler. Since S is a square invertible matrix,

1 |1 —cost
S/S —lsl — S—l S/ —lsl — S—l — 12
(8°S) (8) siné |0 1 (12)
We see that the components of Y = S~1Y are
- 0 - Ys
Vi=v - 2y, Vo= 2 (13)

sin @ siné’

Assuming (as in earlier sketch) that 0 < # < 7/2, the decorrelator bit decisions are

303



Because we chose a coordinate system such that S; lies along the x-axis, the effect of the decorrela-

tor on the rule for bit X5 is particularly easy to understand. For bit Xo, we just check whether the
vector Y is in the upper half plane. Generally, the boundaries of the decorrelator decision regions
are determined by straight lines, they are easy to implement and probability of error is easy to
calculate. However, these regions are suboptimal in terms of probability of error.

Problem 8.4.1 Solution
Under hypothesis H;, the conditional PMF of X is
r—1

[ —p)p! (1—p?0) z=1,2,...,20,
PX|Hi () = { 0 otherwise, @

where pg = 0.99 and p; = 0.9. It follows that for xo = 0,1,...,19 that

20
1—p; — 1 —pi
PIX > wolHi] = -— W D K= 1— 7 [P0+ ] (2)
{ r=x0+1 P
]
P (1 —pi) 19—
i Lt )
1
P =P ) pl = A
S e e (4)
b; p;

We note that the above formula is also correct for zp = 20. Using this formula, the false alarm and
miss probabilities are

pxo _p20
Ppa = P[X > mo|Ho] = 22—, (5)
1 - D
1—pi°

Pyiss =1 — P [X > xg|Hy| =

(6)

1-— p%o
The MATLAB program rocdisc(p0,pl) returns the false alarm and miss probabilities and also
plots the ROC. Here is the program and the output for rocdisc(0.9,0.99):

function [PFA,PMISS]=rocdisc(p0,pl); 1
x=0:20;
PFA= (p0.~x-p0~(20))/(1-p0~(20)) ; °e
PMISS= (1.0-(p1.7x))/(1-p1~(20)); Po.s
plot (PFA,PMISS, *k. ) ; s
xlabel (’\itP_{\rm FA}’); i
ylabel (’\itP_{\rm MISS}’); 0.2
0
0 0.5 1
PFA

From the receiver operating curve, we learn that we have a fairly lousy sensor. No matter how
we set the threshold xg, either the false alarm probability or the miss probability (or both!) exceed
0.5.

Problem 8.4.2 Solution
From Example 8.7, the probability of error is

PERRZPQ<%1nlfp+g>+(1—p)@<ilni—g>. (1)



It is straightforward to use MATLAB to plot Prrgr as a function of p. The function bperr calculates
Pgrr for a vector p and a scalar signal to noise ratio snr corresponding to v/o. A second program
bperrplot (snr) plots Pgrgr as a function of p. Here are the programs

function perr=bperr(p,snr); function pe=bperrplot(snr);
%Problem 8.4.2 Solution p=0.02:0.02:0.98;
r=log(p./(1-p))/(2%snr); pe=bperr (p,snr) ;
perr=(p.*(qfunction(r+snr))) ... plot(p,pe);
+((1-p) .*phi(r-snr)); xlabel (’\it p?);
ylabel(’\it P_{ERR}’);

Here are three outputs of bperrplot for the requested SNR values.

24

x 10
0.8 0.2 8
0.6 0.15
o 14 016
o H04 01 o0
0.2 0.05 4
0 0 2
0 0.5 1 0 0.5 1 0 0.5 1
p p p
bperrplot(0.1) bperrplot(0.1) bperrplot(0.1)

In all three cases, we see that Pgrg is mazimum at p = 1/2. When p # 1/2, the optimal (minimum
probability of error) decision rule is able to exploit the one hypothesis having higher a priori
probability than the other.

This gives the wrong impression that one should consider building a communication system
with p # 1/2. To see this, consider the most extreme case in which the error probability goes to
zero as p — 0 or p — 1. However, in these extreme cases, no information is being communicated.
When p =0 or p = 1, the detector can simply guess the transmitted bit. In fact, there is no need
to tansmit a bit; however, it becomes impossible to transmit any information.

Finally, we note that v/ is an SNR voltage ratio. For communication systems, it is common to
measure SNR as a power ratio. In particular, v/o = 10 corresponds to a SNR of 10log; 0(v?/c?) =
20 dB.

Problem 8.4.3 Solution

With v = 1.5 and d = 0.5, it appeared in Example 8.14 that T' = 0.5 was best among the values
tested. However, it also seemed likely the error probability P. would decrease for larger values of
T. To test this possibility we use sqdistor with 100,000 transmitted bits by trying the following:

>> T=[0.4:0.1:1.0] ;Pe=sqdistor(1.5,0.5,100000,T) ;
>> [Pmin,Imin]=min(Pe) ;T(Imin)
ans =

0.80000000000000

Thus among {0.4,0.5,--- ,1.0}, it appears that 7' = 0.8 is best. Now we test values of T" in the
neighborhood of 0.8:

>> T=[0.70:0.02:0.9] ; Pe=sqdistor(1.5,0.5,100000,T) ;
>>[Pmin,Imin]=min(Pe) ; T(Imin)
ans =

0.78000000000000
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This suggests that T' = 0.78 is best among these values. However, inspection of the vector Pe shows
that all values are quite close. If we repeat this experiment a few times, we obtain:
>> T=[0.70:0.02:0.9] ;Pe=sqdistor(1.5,0.5,100000,T) ;
>> [Pmin,Imin]=min(Pe) ; T(Imin)
ans =
0.78000000000000
>> T=[0.70:0.02:0.9] ; Pe=sqdistor(1.5,0.5,100000,T) ;
>> [Pmin,Imin]=min(Pe) ;T(Imin)
ans =
0.80000000000000
>> T=[0.70:0.02:0.9] ; Pe=sqdistor(1.5,0.5,100000,T);
>> [Pmin,Imin]=min(Pe) ;T(Imin)
ans =
0.76000000000000
>> T=[0.70:0.02:0.9] ; Pe=sqdistor(1.5,0.5,100000,T);
>> [Pmin,Imin]=min(Pe) ; T(Imin)
ans =
0.78000000000000
This suggests that the best value of T" is in the neighborhood of 0.78. If someone were paying you
to find the best T', you would probably want to do more testing. The only useful lesson here is that
when you try to optimize parameters using simulation results, you should repeat your experiments
to get a sense of the variance of your results.

Problem 8.4.4 Solution
Since the a priori probabilities P[Hy| and P[H;] are unknown, we use a Neyamn-Pearson formula-
tion to find the ROC. For a threshold ~, the decision rule is

fX\HO (z)

x € Agif
" fXﬁHl(x)

> x € A otherwise. (1)

Using the given conditional PDFs, we obtain
x € Ay if e~ Br=e)/16 > v /4; x € A; otherwise. (2)

Taking logarithms yields

x € Ag if 2% — 8z > 161n(vy/4) + 16In ; x € Aj otherwise. (3)
With some more rearranging,
x € Ag if (x —4)* > 161n(y/4) + 16 +161nz; x € A; otherwise. (4)
—_———
Yo

When we plot the functions f(z) = (z —4)? and g(z) = 7o + 161n 2, we see that there exist 1 and
x9 such that f(x1) = g(z1) and f(z2) = g(z2). In terms of z; and x9,

Ag = [0,21] U [22,00), Ay = (21, 22). (5)
Using a Taylor series expansion of Inx around x = x¢ = 4, we can show that
g(x) =+ 16lnx < h(x) =y + 16(In4 — 1) + 4x. (6)

Since h(z) is linear, we can use the quadratic formula to solve f(x) = h(x), yielding a solution
To = 6++/4 4 16104 + v9. One can show that o < Zo. In the example shown below corresponding
to v = 1 shown here, z1 = 1.95, o = 9.5 and Ty = 6 + /20 = 10.47.
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Given x7 and xs, the false alarm and miss probabilities are
21
Ppa = P [A1[Ho] = / 56_’”/2 dr = e~/ — g772/2, (7)
1
" —22/16 —x2/16 —22/16
Pyiss =1 - P A |H{|=1- 3¢ de =1— e ®1/16 4 ¢=7 (8)
r1

To calculate the ROC, we need to find x; and 5. Rather than find them exactly, we calculate f(z)
and g(x) for discrete steps over the interval [0, 1+ 72| and find the discrete values closest to z1 and
xo. However, for these approximations to x1 and xo, we calculate the exact false alarm and miss
probabilities. As a result, the optimal detector using the exact x1 and x2 cannot be worse than the
ROC that we calculate.

In terms of MATLAB, we divide the work into the functions gasroc(n) which generates the
ROC by calling [x1,x2]=gasrange (gamma) to calculate xy and x2 for a given value of ~.

function [pfa,pmiss]=gasroc(n); function [x1,x2]=gasrange(gamma);

a=(400) " (1/(n-1)); g=16+16*log(gamma/4) ;

k=1:n; xmax=7+ ...

g=0.05*(a."~ (k-1)); sqrt (max (0,4+(16x1log(4))+g));

pfa=zeros(n,1); dx=xmax/500;

pmiss=zeros(n,1); x=dx:dx:4;

for k=1:n, y=(x-4) . 2-g-16xlog(x) ;
[x1,x2]=gasrange(g(k)) ; [ym,il=min(abs(y));
priss(k)=1-(exp(-x172/16)... x1=x(i);

-exp(-x272/16)); x=4:dx:xmax;

pfa(k)=exp(-x1/2)-exp(-x2/2); y=(x-4) .7 2-g-16x1log(x) ;

end [ym,il=min(abs(y));

plot(pfa,pmiss); x2=x(1);

ylabel (’P_{\rm MISS}’);

xlabel ("P_{\rm FA}’);

The argment n of gasroc(n) generates the ROC for n values of v, ranging from from 1/20 to
20 in multiplicative steps. Here is the resulting ROC:

0.9 1




After all of this work, we see that the sensor is not particularly good in the the ense that no matter
how we choose the thresholds, we cannot reduce both the miss and false alarm probabilities under
30 percent.

Problem 8.4.5 Solution

In the solution to Problem 8.3.6, we found that the signal constellation
and acceptance regions shown in the adjacent figure. We could solve
this problem by a general simulation of an M-PSK system. This would
include a random sequence of data sysmbols, mapping symbol ¢ to
vector s;, adding the noise vector N to produce the receiver output
X =s;+N.

However, we are only asked to find the probability of symbol error, but not the probability that
symbol 7 is decoded as symbol j at the receiver. Because of the symmetry of the signal constellation
and the acceptance regions, the probability of symbol error is the same no matter what symbol is
transmitted.

Thus it is simpler to assume that sy is transmitted every time and
check that the noise vector N is in the pie slice around sy. In fact by

) N, translating sp to the origin, we obtain the “pie slice” geometry shown
(-E", (0’0) in the figure. Because the lines marking the boundaries of the pie slice
' have slopes + tan /2.

The pie slice region is given by the constraints
Ny < tan(6/2) [Nl + \/E} : Ny > —tan(6/2) [Nl - \/E} : (1)

We can rearrange these inequalities to express them in vector form as

[:Ezizg _11} mj < m VE tan /2. @)

Finally, since each NN; has variance o

write our constraints as

, we define the Gaussian (0,I) random vector Z = N /o and
—tanf/2 1| |21 1
<
[— tan 6/2 —1} {Zg] = M V7 tan6/2, ®)
where v = E/o? is the signal to noise ratio of the system.
The MATLAB “simulation” simply generates many pairs [Zl ZQ]I and checks what fraction
meets these constraints. the function mpsksim(M, snr,n) simulates the M-PSK system with SNR

snr for n bit transmissions. The script mpsktest graphs the symbol error probability for M =
8,16, 32.
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function Pe=mpsksim(M,snr,n); Jmpsktest.m;

%Problem 8.4.5 Solution: snr=10."((0:30)/10);
%Pe=mpsksim(M, snr,n) n=500000;

%n bit M-PSK simulation Pe8=mpsksim(8,snr,n);

t=tan(pi/M); Pel6=mpsksim(16,snr,n);

A =[-t 1; -t -1]; Pe32=mpsksim(32,snr,n);
Z=randn(2,n) ; loglog(snr,Pe8,snr,Pel6,snr,Pe32) ;
PC=zeros(length(snr)); legend(’M=8’,°’M=16’,°M=32",3);

for k=1:length(snr),
B=(A*Z)<=t*sqrt (snr(k));
PC(k)=sum(min(B))/n;

end

Pe=1-PC;

In mpsksim, each column of the matrix Z corresponds to a pair of noise variables [Zl Zg]/.
The code B=(AxZ)<=t*sqrt (snr(k)) checks whether each pair of noise variables is in the pie slice
region. That is, B(1,j) and B(2, j) indicate if the ith pair meets the first and second constraints.
Since min(B) operates on each column of B, min(B) is a row vector indicating which pairs of noise
variables passed the test.

Here is the output of mpsktest:

10°

10_5 L L

10° 10" 10° 10°

The curves for M = 8 and M = 16 end prematurely because for high SNR, the error rate is so low
that no errors are generated in 500,000 symbols. In this case, the measured P, is zero and since
log 0 = —o0, the loglog function simply ignores the zero values.

Problem 8.4.6 Solution
When the transmitted bit vector is X = x, the received signal vector Y = SPY/2x+N is a Gaussian
(SP'/?x, ¢%I) random vector with conditional PDF

1 _ o 1/2X 2 0_2
fyix (yx) = W@ |y—sP'/2x||" /20 (1)

The transmitted data vector x belongs to the set By of all binary +1 vectors of length k. In
principle, we can enumerate the vectors in By as Xg,Xi,...,Xqr_;. Moreover, each possible data
vector X,, represents a hypothesis. Since there are 2F possible data vectors, there are 2 acceptance
sets A,,. The set A,, is the set of all vectors y such that the decision rule is to guess X = X,
Our normal procedure is to write a decision rule as “y € A,, if ...” however this problem has so
many has so many hypotheses that it is more staightforward to refer to a hypothesis X = x,,, by
the function X(y) which returns the vector x,, when y € A,,. In short, x(y) is our best guess as
to which vector x was transmitted when y is received.
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Because each hypotheses has a priori probability 2%, the probability of error is minimized by
the maximum likelihood (ML) rule

X(y) = arg max fyx (y[x). (2)
XEBk
Keep in mind that arg maxy g(x) returns the argument x that maximizes g(x). In any case, the

form of fyx(y[x) implies that the ML rule should minimize the negative exponent of fy|x (y[x).
That is, the ML rule is

%(y) = arg min ||y — SP'/?x ‘ (3)
xE By

= arg miél (y — SPY/2x)/(y — SP'/%x) 4)
XE DY

= arg miél vy — 2y'SP/?x + x'P'/28'SP'/?x (5)
XE DY

Since the term y'y is the same for every x, we can define the function
h(x) = —2y'SPY/?x + x'P1/28'SP!/?x, (6)

In this case, the ML rule can be expressed as x(y) = arg mingep, h(x). We use MATLAB to evaluate
h(x) for each x € By. Since for k = 10, By has 2% = 1024 vectors, it is desirable to make the
calculation as easy as possible. To this end, we define w = SP/2x and and we write, with some
abuse of notation, h(-) as a function of w:

h(w) = =2y'w +w'w (7)

Still, given y, we need to evaluate h(w) for each vector w. In MATLAB, this will be convenient
because we can form the matrices X and W with columns consisting of all possible vectors x and
w. In MATLAB, it is easy to calculate w'w by operating on the matrix W without looping through
all columns w.

function X=allbinaryseqs(n) In terms of MATLAB, we start by defining X=allbinaryseqs (n)
%See Problem 8.4.6 which returns an n x 2" matrix X, corresponding to X, such that
#X: n by 2°n matrix of all the columns of X enumerate all possible binary +1 sequences of
klength n binary vectors length n. How allbinaryseqs works will be clear by generating

%Thanks to Jasvinder Singh . . .
A=repmat ([0:2°n-11, [n,1]) ; the matrices A and P and reading the help for bitget.

P=repmat ([1:n]’,[1,27n]);
X = bitget(A,P);

X=(2*X)-1;

function S=randomsignals(n,k); Next is a short program that generates k& random sig-
%S is an n by k matrix, columns are nals, each of length n. Each random signal is just a
#random unit length signal vectors binary +1 sequence normalized to have length 1.
S=(rand(n,k)>0.5);

S=((2%8)-1.0)/sqrt(n);

Next, for a set of signal vectors (spreading sequences in CDMA parlance) given by the n x k
matrix S, err=cdmasim(S,P,m) simulates the transmission of a frame of m symbols through a k
user CDMA system with additive Gaussian noise. A “symbol,” is just a vector x corresponding to
the k transmitted bits of the k users.
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In addition, the function Pe=rcdma(n,k,snr,s,m) runs cdmasim for the pairs of values of users

k and SNR snr. Here is the pair of functions:

function err=cdmasim(S,P,m);
%err=cdmasim(P,S,m) ;

%S= n x k matrix of signals
%P= diag matrix of SNRs (power
% normalized by noise variance)
%See Problem 8.4.6

k=size(S,2); JYnumber of users
n=size(S,1); %processing gain
X=allbinaryseqs(k);%all data
Phalf=sqrt(P);

function Pe=rcdma(n,k,snr,s,m);
%Pe=rcdma(n,k,snr,s,m);

%R-CDMA simulation:

% proc gain=n, users=k

% rand signal set/frame

% s frames, m symbols/frame
%See Problem 8.4.6 Solution
[K,SNR]=ndgrid(k,snr);
Pe=zeros(size(SNR));

for j=1:prod(size(SNR)),

W=S*Phalfx*X; P=SNR(j) ;k=K(j);

WW=sum (W. *W) ; e=0;

err=0; for i=1:s,

for j=1:m, S=randomsignals(n,k);
s=duniformrv(1,27°k,1); e=e+cdmasim(S,p*eye (k) ,m);
y=S*Phalf#*X(:,s)+randn(n,1); end
[hmin,imin] =min (-2*y’ *W+WW) ; Pe(j)=e/ (s*m*k) ;
err=err+sum(X(:,s) " =X(:,imin)); % disp([p k e Pe(j)1);

end end

In cdmasim, the kth diagonal element of P is the “power” pj of user k. Technically, we assume
that the additive Gaussian noise variable have variance 1, and thus p; is actually the signal to
noise ratio of user k. In addition, WW is a length 2* row vector, with elements w’w for each possible
w. For each of the m random data symbols, represented by x (or X(:,s) in MATLAB), cdmasim
calculates a received signal y (y). Finally, hmin is the minimum h(w) and imin is the index of
the column of W that minimizes h(w). Thus imin is also the index of the minimizing column of
X. Finally, cdmasim compares x(y) and the transmitted vector x bit by bit and counts the total
number of bit errors.

The function rcdma repeats cdmasim for s frames, with a random signal set for each frame.
Dividing the total number of bit errors over s frames by the total number of transmitted bits, we
find the bit error rate P.. For an SNR of 4 dB and processing gain 16, the requested tests are
generated with the commands

>> n=16;

>> k=[2 4 8 16];

>> Pe=rcdma(n,k,snr,100,1000) ;

>>Pe

Pe =
0.0252

>>

0.0272 0.0385 0.0788

To answer part (b), the code for the matched filter (MF) detector is much simpler because
there is no need to test 2¥ hypotheses for every transmitted symbol. Just as for the case of the
ML detector, we define a function err=mfcdmasim(S,P,m) that simulates the MF detector for m
symbols for a given set of signal vectors S. In mfcdmasim, there is no need for looping. The mth
transmitted symbol is represented by the mth column of X and the corresponding received signal
is given by the mth column of Y. The matched filter processing can be applied to all m columns
at once. A second function Pe=mfrcdma(n,k,snr,s,m) cycles through all combinations of users k
and SNR snr and calculates the bit error rate for each pair of values. Here are the functions:

311



function err=mfcdmasim(S,P,m);
Y%err=mfcdmasim(P,S,m) ;

»S= n x k matrix of signals
%P= diag matrix of SNRs

% SNR=power/var (noise)

%See Problem 8.4.6b
k=size(S,2); %no. of users
n=size(S,1); Jproc. gain
Phalf=sqrt (P);
X=randombinaryseqs (k,m) ;
Y=S*Phalf*X+randn(n,m) ;
XR=sign(S’*Y);
err=sum(sum(XR “= X));

Here is a run of mfrcdma.

function Pe=mfrcdma(n,k,snr,s,m);
%Pe=rcdma(n,k,snr,s,m) ;
%R-CDMA, MF detection
% proc gain=n, users=k
% rand signal set/frame
% s frames, m symbols/frame
%See Problem 8.4.6 Solution
[K,SNR]=ndgrid(k,snr) ;
Pe=zeros(size(SNR));
for j=1:prod(size(SNR)),
p=SNR(j) ;kt=K(j);
e=0;
for i=1:s,
S=randomsignals(n,kt);
e=e+mfcdmasim(S,pxeye(kt) ,m);
end
Pe(j)=e/ (s*m*kt) ;
disp([snr kt el);
end

>> pemf=mfrcdma(16,k,4,1000,1000);

4 2

4 4

4 8

4 16
>> pemf’
ans =

0.0370 0.0661

>>

73936

264234

908558
2871356

0.1136 0.1795

The following plot compares the maximum likelihood (ML) and matched filter (MF) detectors.

0.2 .
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015+ & MF
01Ff
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0 1
0 2
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As the ML detector offers the minimum probability of error, it should not surprising that it has a
lower bit error rate. Although the MF detector is worse, the reduction in detctor complexity makes
it attractive. In fact, in practical CDMA-based cellular phones, the processing gain ranges from
roughly 128 to 512. In such case, the complexity of the ML detector is prohibitive and thus only

matched filter detectors are used.

Problem 8.4.7 Solution

For the CDMA system of Problem 8.3.10, the received signal resulting from the transmissions of k

users was given by

Y = SPY/2X + N
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where S is an n x k matrix with ith column S; and P1/2 = diag[\/p1, - .., /Pk) is a k x k diagonal
matrix of received powers, and N is a Gaussian (0, c2I) Gaussian noise vector.

(a)

(b)

()

When S has linearly independent columns, S’S is invertible. In this case, the decorrelating
detector applies a transformation to Y to generate

Y = (8'S)"!S'Y = P/2X + N, (2)

where N = (S'S)"'S'N is still a Gaussian noise vector with expected value E[N] = 0.
Decorrelation separates the signals in that the ith component of Y is

V; = /piXi + Ni. (3)

This is the same as a single user-receiver output of the binary communication system of
Example 8.6. The single-user decision rule X, = sgn( ;) for the transmitted bit X; has
probability of error

Pi=P [Y > 0|X; = —1] -y [—\/@Jr Ni > 0} -Q ( VJ{N]) . (4)

However, since N = AN where A = (S’S)~!S’, Theorem 5.16 tells us that N has covariance
matrix Cg; = ACNA’. We note that the general property that (B~')" = (B’)~! implies that
A’ =S((S'S))~! = S(8'S)~!. These facts imply

Cx == (8'S)7!S'(¢’T)S(S'S) ! = o*(S'S) . (5)

Note that S’S is called the correlation matrix since its i, Jth entry is S!S; is the correlation
between the signal of user 7 and that of user j. Thus Var[N;] = 02(S'S);;! and the probability
of bit error for user ¢ is for user ¢ is

ol o [
rama i) o f2) .

To find the probability of error for a randomly chosen but, we average over the bits of all

users and find that
1< 1<
P, = - E G’L:E§ ( )1) (7)

When S’S is not invertible, the detector flips a coin to decide each bit. In this case, P.; = 1/2
and thus P, = 1/2.

When S is chosen randomly, we need to average over all possible matrices S to find the average
probability of bit error. However, there are 28" possible matrices S and averaging over all
of them is too much work. Instead, we randomly generate m matrices S and estimate the
average P, by averaging over these m matrices.

A function berdecorr uses this method to evaluate the decorrelator BER. The code has a
lot of lines because it evaluates the BER using m signal sets for each combination of users
k and SNRs snr. However, because the program generates signal sets and calculates the
BER asssociated with each, there is no need for the simulated transmission of bits. Thus
the program runs quickly. Since there are only 2" distinct columns for matrix S, it is quite
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possible to generate signal sets that are not linearly independent. In this case, berdecorr
assumes the “flip a coin” rule is used. Just to see whether this rule dominates the error
probability, we also display counts of how often S is rank deficient.

Here is the (somewhat tedious) code:

function Pe=berdecorr(n,k,snr,m);
J%Problem 8.4.7 Solution: R-CDMA with decorrelation
/%proc gain=n, users=k, average Pe for m signal sets
count=zeros(1,length(k)); J%counts rank<k signal sets
Pe=zeros(length(k),length(snr)); snr=snr(:)’;
for mm=1:m,
for i=1:length(k),
S=randomsignals(n,k(i)); R=S’%S;
if (rank(R)<k(i))
count (i)=count (i) +1;
Pe(i,:)=Pe(i,:)+0.5%ones(1,length(snr));
else
G=diag(inv(R));
Pe(i,:)=Pe(i,:)+sum(qfunction(sqrt((1./G)*snr)))/k(i);
end
end
end
disp(’Rank deficiency count:’);disp(k);disp(count);
Pe=Pe/m;

Running berdecorr with processing gains n = 16 and n = 32 yields the following output:

>> k=[1 2 4 8 16 32];
>> pel6=berdecorr(16,k,4,10000);
Rank deficiency count:

1 2 4 8 16 32

0 2 2 12 454 10000
>> pel6’
ans =

0.0228 0.0273 0.0383 0.0755 0.3515 0.5000
>> pe32=berdecorr(32,k,4,10000) ;
Rank deficiency count:

1 2 4 8 16 32

0 0 0 0 0 0
>> pe32’
ans =

0.0228 0.0246 0.0290 0.0400 0.0771 0.3904
>>

As you might expect, the BER increases as the number of users increases. This occurs
because the decorrelator must suppress a large set of interferers. Also, in generating 10,000
signal matrices S for each value of k£ we see that rank deficiency is fairly uncommon, however
it occasionally occurs for processing gain n = 16, even if k = 4 or k = 8. Finally, here is a
plot of these same BER statistics for n = 16 and k € {2,4,8,16}. Just for comparison, on the
same graph is the BER for the matched filter detector and the maximum likelihood detector
found in Problem 8.4.6.
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We see from the graph that the decorrelator is better than the matched filter for a small
number of users. However, when the number of users k is large (relative to the processing
gain n), the decorrelator suffers because it must suppress all interfering users. Finally, we
note that these conclusions are specific to this scenario when all users have equal SNR. When
some users have very high SNR, the decorrelator is good for the low-SNR user because it
zeros out the interference from the high-SNR user.

Problem 8.4.8 Solution

Each transmitted symbol sy, p,p, corresponds to the transmission of three bits given by the vector
/

b = [bl bo b3]/_ Note that sy, 4,1, is a two dimensional vector with components 51(3321)3 Sl()??)ng
The key to this problem is the mapping from bits to symbol components and then back to bits.

From the signal constellation shown with Problem 8.3.2, we make the following observations:

® Sp b0, 1S in the right half plane if by = 0; otherwise it is in the left half plane.
® Sp b0 1S in the upper half plane if b3 = 0; otherwise it is in the lower half plane.

e There is an inner ring and an outer ring of signals. sp,,p, is in the inner ring if b; = 0;
otherwise it is in the outer ring.

Given a bit vector b, we use these facts by first using by and b3 to map b = [bl bo bg]/ to an
inner ring signal vector

se{f . [-1 [ -1} (1)

In the next step we scale s by (14 by). If by = 1, then s is stretched to the outer ring. Finally, we
add a Gaussian noise vector IN to generate the received signal X = sp,p,5, + N.

In the solution to Problem 8.3.2, we found that the accep-

tance set for the hypothesis Hy, 3,5, that sy, p,p, is transmitted

is the set of signal space points closest to sy, p,p,. Graphically,

these acceptance sets are given in the adjacent figure. These

acceptance sets correspond an inverse mapping of the re-

ceived signal vector X to a bit vector guess b= [l;l by 53]/
X, using the following rules:

° 132 = 1if X7 < 0; otherwise 52 =0.

° 53 =1 if Xy < 0; otherwise 53 = 0.

o If | X1| + | Xo| > 3v/2/2, then by = 1; otherwise by = 0.
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We implement these steps with the function [Pe,ber]=myqam(sigma,m) which simulates the
transmission of m symbols for each value of the vector sigma. Each column of B corresponds to a
bit vector b. Similarly, each column of S and X corresponds to a transmitted signal s and received
signal X. We calculate both the symbol decision errors that are made as well as the bit decision
errors. Finally, a script mygamplot.m plots the symbol error rate Pe and bit error rate ber as a
function of sigma. Here are the programs:

function [Pe,ber]=myqam(sigma,m); %myqamplot.m
Pe=zeros(size(sigma)); ber=Pe; sig=10.7(0.2%(-8:0));
B=reshape (bernoullirv(0.5,3%m),3,m); [Pe,ber]=myqam(sig,1e6);
%S(1,:)=1-2%B(2,:); loglog(sig,Pe,’-d’,
%S(2,:)=1-2%B(3,:); sig,ber,’-s’);
S=1-2%B([2; 3]1,:); legend(’SER’,’BER’,4) ;

S=([1;1]1*(1+B(1,:))) .*S;
N=randn(2,m) ;
for i=1:length(sigma),
X=S+sigma(i)*N;
BR=zeros(size(B));
BR([2;3],:)=(X<0);
BR(1, :)=sum(abs(X))>(3/sqrt(2));
E=(BR"=B);
Pe(i)=sum(max (E))/m;
ber (i)=sum(sum(E) )/ (3*m) ;
end

Note that we generate the bits and transmitted signals, and normalized noise only once. However
for each value of sigma, we rescale the additive noise, recalculate the received signal and receiver
bit decisions. The output of mygamplot is shown in this figure:

10° .

—— SER
-+ BER

-5 )

107 10" 10°

10

Careful reading of the figure will show that the ratio of the symbol error rate to the bit error rate is
always very close to 3. This occurs because in the acceptance set for b1b2b3, the adjacent acceptance
sets correspond to a one bit difference. Since the usual type of symbol error occurs when the vector
X is in the adjacent set, a symbol error typically results in one bit being in error but two bits being
received correctly. Thus the bit error rate is roughly one third the symbol error rate.

Problem 8.4.9 Solution

(a) For the M-PSK communication system with additive Gaussian noise, A; denoted the hypoth-
esis that signal s; was transmitted. The solution to Problem 8.3.6 derived the MAP decision
rule
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X € Ap if [|x — 8,0 |* < [|x — s;]? for all 5. (1)

In terms of geometry, the interpretation is that all vectors x
closer to s,, than to any other signal s; are assigned to A,,. In
this problem, the signal constellation (i.e., the set of vectors s;)
is the set of vectors on the circle of radius £. The acceptance
regions are the “pie slices” around each signal vector.

We observe that
Ix —sj]? = (x —5;) (x —5;) = x'x — 2xs; + 85, (2)

Since all the signals are on the same circle, s}sj is the same for all j. Also, x'x is the same
for all 7. Thus
min ||x — s;]|* = min —x's; = maxx’s;. (3)
J J J

Since x's; = ||x|| ||s;|| cos ¢ where ¢ is the angle between x and s;. Thus maximizing x's; is
equivalent to minimizing the angle between x and s;.

In Problem 8.4.5, we estimated the probability of symbol error without building a complete
simulation of the M-PSK system. In this problem, we need to build a more complete simula-
tion to determine the probabilities P;;. By symmetry, it is sufficient to transmit sy repeatedly
and count how often the receiver guesses s;. This is done by the functionp=mpskerr(M,snr,n).

function p=mpskerr(M,snr,n); Note that column ¢ of S is the signal s;_1. The kth
%Problem 8.4.5 Solution: column of X corresponds to X = sg + Ny, the re-
/iPe=mpsksim(M,snr,n) ceived signal for the kth transmission. Thus y (k)

%n bit M-PSK simulation
t=(2xpi/M)*(0: (M-1));
S=sqrt(snr)*[cos(t);sin(t)];
X=repmat (S(:,1),1,n)+randn(2,n); -
[y,el=max (S’*X) ; decision.
p=countequal(e-1,(0: (M-1)))’/n;

corresponds to max; X} s; and e (k) reports the re-
ceiver decision for the kth transmission. The vector
p calculates the relative frequency of each receiver

The next step is to translate the vector [Poo Py - P07M_1]/ (corresponding to p in
MATLAB) into an entire matrix P with elements P,;;. The symmetry of the phase rotiation
dictates that each row of P should be a one element cyclic rotation of the previous row. More-
over, by symmetry we observe that Pyy = Py apr—1, Po2 = Po,m—2 and so on. However, because
p is derived from a simulation experiment, it will exhibit this symmetry only approximately.

function P=mpskmatrix(p); Our ad hoc (and largely unjustified) solution is to take
M=length(p); the average of estimates of probabilities that symmetry
r=[0.5 zeros(1,M-2)]; says should be identical. (Why this is might be a good

A=toeplit2(r)f- - thing to do would make an interesting exam problem.) In
hankel (fliplr(z));

A=[zeros(1,M-1) :A] : mpskmatrlx.(p), the matrix A 1mple@§nts the averaging.
A=[[1; zeros(-1,1)] Al: The code will become clear by examining the matrices A

P=toeplitz(A*x(p(:))); and the output P.
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(c) The next step is to determine the effect of the mapping of bits to transmission vectors s;.
The matrix D with 4, jth element d;; that indicates the number of bit positions in which the
bit string assigned to s; differs from the bit string assigned to s;. In this case, the integers
provide a compact representation of this mapping. For example the binary mapping is

So S3 S4 S5 S6 S7

000 001 010 o011 100 101 110 111

Sy S1

0 1
The Gray mapping is

So  Si

2 3 4 5 6 7

52 S3 S4 S5 S6 S7

000 001 011 010 110 111 101 100

0 1

3 2 6 7 5 4

Thus the binary mapping can be represented by a vector ¢; = [O 1 .- 7]/ while the Gray
mapping is described by cy = [0 1 3 26 7 5 4]/.

function D=mpskdist(c);
L=length(c) ;m=log2(L);
[C1,C2]=ndgrid(c,c);
Bi=dec2bin(C1l,m);
B2=dec2bin(C2,m) ;

D=reshape (sum((B1~=B2),2),L,L);

The function D=mpskdist (c) translates the mapping
vector ¢ into the matrix D with entries d;;. The
method is to generate grids C1 and C2 for the pairs
of integers, convert each integer into a length log, M
binary string, and then to count the number of bit
positions in which each pair differs.

Given matrices P and D, the rest is easy. We treat BER as as a finite random variable that
takes on value d;; with probability F;;. the expected value of this finite random variable is
the expected number of bit errors. Note that the BER is a “rate” in that

1
BER = i Z Z Pijd;;. (4)
j

7

is the expected number of bit errors per transmitted symbol.

function Pb=mpskmap(c,snr,n);

M=length(c);

D=mpskdist(c);

Pb=zeros(size(snr));

for i=1:length(snr),
p=mpskerr (M, snr (i) ,n);
P=mpskmatrix(p);
Pb(i)=finiteexp(D,P)/M;

end

Given the integer mapping vector c, we estimate the
BER of the a mapping using just one more function
Pb=mpskmap (c,snr,n). First we calculate the matrix
D with elements dij. Next, for each value of the vector
snr, we use n transmissions to estimate the probabili-
ties P;;. Last, we calculate the expected number of bit
errors per transmission.

(d) We evaluate the binary mapping with the following commands:

>> ¢1=0:7;
>>snr=[4 8

>> Pb
Pb =
0.7640

>>Pb=mpskmap (c1,snr,1000000) ;

0.4878 0.2198 0.0529 0.0038

16 32 641 ;
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(e) Here is the performance of the Gray mapping:

>> ¢c2=[0 132675 4];
>>snr=[4 8 16 32 64];
>>Pg=mpskmap (c2, snr,1000000) ;
>> Pg
Pg =
0.4943 0.2855 0.1262 0.0306 0.0023

Experimentally, we observe that the BER of the binary mapping is higher than the BER of
the Gray mapping by a factor in the neighborhood of 1.5 to 1.7

In fact, this approximate ratio can be derived by a quick and dirty analysis. For high SNR,
suppose that that s; is decoded as s;;1 or s;—1 with probability ¢ = P; ;41 = F;;—1 and all
other types of errors are negligible. In this case, the BER formula based on this approximation
corresponds to summing the matrix D for the first off-diagonals and the corner elements. Here
are the calculations:

>> D=mpskdist(c1);
>> sum(diag(D,1))+sum(diag(D,-1))+D(1,8)+D(8,1)
ans =
28
>> DG=mpskdist(c2);
>> sum(diag(DG,1))+sum(diag(DG,-1))+DG(1,8)+DG(8,1)
ans =
16

Thus in high SNR, we would expect
BER(binary) ~ 28¢/M, BER(Gray) ~ 16q/M. (5)

The ratio of BERs is 28/16 = 1.75. Experimentally, we found at high SNR that the ratio of
BERs was 0.0038/0.0023 = 1.65, which seems to be in the right ballpark.

Problem 8.4.10 Solution

As this problem is a continuation of Problem 8.4.9, this solution is also a continuation. In this
problem, we want to determine the error probability for each bit k£ in a mapping of bits to the
M-PSK signal constellation. The bit error rate associated with bit £ is

BER(k) = % Z Z Pijdi;(k) (1)

where d;;(k) indicates whether the bit strings mapped to s; and s; differ in bit position k.
As in Problem 8.4.9, we describe the mapping by the vector of integers d. For example the
binary mapping is

S0 S1 S2 S3 S4 S5 S6 St
000 001 010 011 100 101 110 111
0 1 2 3 4 5 6 7

The Gray mapping is
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S0 S1 So S3 S4 S5 S¢ S7
000 o001 o011 010 110 111 101 100
0 1 3 2 6 7 5 4

Thus the binary mapping can be represented by a vector ¢; = [0 1 .- 7], while the Gray
mapping is described by co = [0 1 3 26 75 4],.

function D=mpskdbit(c,k); The function D=mpskdbit(c,k) translates the mapping
%#See Problem 8.4.10: For mapping vector ¢ into the matrix D with entries d;; that indicates
hc, calculate BER of bit k whether bit k is in error when transmitted symbol s; is

L=length(c) §1f1=1°g2 (L) decoded by the receiver as s;. The method is to generate
[C1,C2]=ndgrid(c,c);

Bi=bitget (C1,k); grids C1 and C2 for the pairs of integers, identify bit £k in
B2=bitget (CQ,k) : each integer, and then check if the integers differ in bit k.

D=(B17=B2);

Thus, there is a matrix D associated with each bit position and we calculate the expected number
of bit errors associated with each bit position. For each bit, the rest of the solution is the same as
in Problem 8.4.9. We use the commands p=mpskerr (M, snr,n) and P=mpskmatrix(p) to calculate
the matrix P which holds an estimate of each probability P;;. Finally, using matrices P and D, we
treat BER(k) as a finite random variable that takes on value d;; with probability P;;. the expected
value of this finite random variable is the expected number of bit errors.

function Pb=mpskbitmap(c,snr,n); Given the integer mapping vector c, we estimate the
%Problem 8.4.10: Calculate prob. of BER of the a mapping using just one more function
bit error for each bit position for Pb=mpskmap (c,snr,n). First we calculate the matrix

%an MPSK bit to symbol mapping c

D with elements dij. Next, for a given value of snr,
M=length(c) ;m=log2(M);

B we use n transmissions to estimate the probabilities
p=mpskerr (M, snr,n); )
Pempskmatrix(p) ; P;;. Last, we calculate the expected number of bit &
Pb=zeros(1,m); errors per transmission.
for k=1:m,

D=mpskdbit(c,k);
Pb(k)=finiteexp(D,P)/M;

end

For an SNR of 10dB, we evaluate the two mappings with the following commands:

>> ¢1=0:7;
>> mpskbitmap(c1,10,100000)
ans =

0.2247 0.1149 0.0577

>> ¢2=[0 132675 4];
>> mpskbitmap(c2,10,100000)
ans =

0.1140  0.0572  0.0572

We see that in the binary mapping, the 0.22 error rate of bit 1 is roughly double that of bit 2,
which is roughly double that of bit 3. For the Gray mapping, the error rate of bit 1 is cut in half
relative to the binary mapping. However, the bit error rates at each position a re still not identical
since the error rate of bit 1 is still double that for bit 2 or bit 3. One might surmise that careful
study of the matrix D might lead one to prove for the Gray map that the error rate for bit 1 is
exactly double that for bits 2 and 3 ... but that would be some other homework problem.
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Problem Solutions — Chapter 9

Problem 9.1.1 Solution
First we note that the event T > ¢y has probability

PT >ty = / e Mt = e Mo,

to

Given T > tg, the conditional PDF of T is

PR t>tg [ e sy,
10 otherwise.

t p—
fT\T>to (t) { 0 otherwise

Given T > tg, the minimum mean square error estimate of 71" is

[e.9]

T BTN >t = [ thrras, (0 de= [ e

—0o0 to
With the substitution ¢ =t — ¢y, we obtain

T = / A(to + t)e ™ dt!
0

o0 ! o0 !
=t / Ae A dt 4 / t'he N dt' = tg + E [T
0 0

1 BT

Problem 9.1.2 Solution

(a) For 0 <z <1,

') 1
Ix (@) = /_ Py (@,y) dy = / 6(y — ) dy

=1
= 3y — 63:y‘z::0
=3(1 -2z +2%) =31 — 2)?

The complete expression for the marginal PDF of X is

—1'2 X
fx(x>={8(1 fro<osd,

otherwise.

(b) The blind estimate of X is
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(c¢) First we calculate

05 3005 7

0.5
P[X <0.5] = fx (z) d:c:/o 3(1—x)?de = —(1 —2) =—.

0 0 8

The conditional PDF of X given X < 0.5 is

Ix@ <y <05 _{ U(1-2)? 0<x<0.5,

_J Pix<o5
Ixix<05 (z) { 0 otherwise 0 otherwise.

The minimum mean square estimate of X given X < 0.5 is

e 05 944

EX|X <0.5] :/ T fx|x<0.5 (T) da;:/ - (1—2)*dx

—00 0
_ 1227 162% 6t 1
T 7 71, 56
(d) Fory<Oory>1, fy(y)=0. For 0 <y <1,
Y y
) = [ 6= o) do = 6oy =302} = 37
The complete expression for the marginal PDF of Y is
[ 3y 0<y<1,
fr(y) = { 0  otherwise.
(e) The blind estimate of Y is
00 1 3 3
QBZE[Y]Z/ yfy (y) dy:/ 3y dy = 7.
—00 0
(f) First we calculate
00 1 7
PY>05= [ fr(y) dy:/ 3y2dy=§-
0.5 0.5
The conditional PDF of Y given Y > 0.5 is
5 () = P@%g] y>05, [ 244%)7 y> 0.5,
Y|Y>05 v = 0 Othervvise7 - 0 otherwise.
The minimum mean square estimate of Y given Y > 0.5 is
00 1 3 41
24y 6y 45
B >05 = [ ufvyeos @) dy= [ ZFay= L] —2
e o5 7 7 o5 56
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Problem 9.1.3 Solution

(a) For 0 <z <1,
o0 1
fx@= [ ey dy= [ 2dy=201-a) (1

The complete expression of the PDF of X is

[ 21-2z) 0<z<1,
fx (@) = { 0 otherwise. (2)
(b) The blind estimate of X is
. 1 23\ " 1
XB:E[X]:/2m(1—m)dx=(x2—i) = (3)
0 3 )|, 3
(c) First we calculate
1 1 . 1
PIXx>12= [ fi(@)de= / 21— a)de = (20— %)}, = =, (@)
1/2 1/2 4
Now we calculate the conditional PDF of X given X > 1/2.
SAx@ 1/2 8(1—x) 1/2<az<1
_ ) st > U2 L =4
Ixix>172 (@) { 0 otherwise, 0 otherwise. (5)
The minimum mean square error estimate of X given X > 1/2 is
E[X]|X >1/2] :/ rfxix>1/2 (z) dv (6)
1 3\ |1
2
= / 8z(1 —x)dr = (4x2 - Si) =-. (7)
1/2 3 1/2 3
(d) For 0 <y <1, the marginal PDF of Y is
00 y
fy (y) = / fxy (z,y) dov = / 2dx = 2y. (8)
—0o0 0
The complete expression for the marginal PDF of Y is
_J 2y 0sy<1,
() = { 0  otherwise. 9)
(e) The blind estimate of Y is
1
in=ENY) = [ 27dy= (10)
0
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e already know that > = . owever, this problem differs from the other
f) We already k hat P|X > 1/2 1/4. H hi blem differs f he oth
problems in this section because we will estimate Y based on the observation of X. In this

case, we need to calculate the conditional joint PDF

Ix,v(zy)
, 1/2 8 1/2<x<y<l1
=) Pxs12 T A ’
fX,Y|X>1/2( ){ 0 otherwise, { 0 otherwise.

The MMSE estimate of ¥ given X > 1/2 is

EY|X >1/2 = / / yhxyixorsz (@,y) dedy

1 Y
:/ Y / 8dx | dy
1/2 1/2

! 5
=/ y(8y —4)dy = .
1/2

Problem 9.1.4 Solution
The joint PDF of X and Y is

[ 6y—2z) 0<z<y<l1
fxy (z,y) = { 0 otherwise

(11)

(1)

(a) The conditional PDF of X given Y is found by dividing the joint PDF by the marginal with

respect to Y. Fory <0ory > 1, fy(y) =0. For 0 <y <1,

Y
Fr ) = [ 60— 2 de = 6y = 327} = 37

The complete expression for the marginal PDF of Y is

3 0<y<1
Iy (y) = { 0 otherwise

Thus for 0 <y <1,

Ixy (z,y) 6%,/_21‘) 0<z<y
_ I Il Y -
fxy (zly) v () 0 otherwise

(b) The minimum mean square estimator of X given Y =y is

Xuly) = EXIY =y) = [ afuy Galy) do
Y6r(y —x) 3x2y — 223 |77
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(c) First we must find the marginal PDF for X. For 0 <z <1,

00 1
fx@%j[ ﬁmwawdyz/fmﬁnmw=3f—awwﬂ

y=x

=301 -2z +2%) =31 —z)?

The conditional PDF of Y given X is

1—2x+z2

fxy (z,y =) <y <
fyix (ylz) = Ixy (@y) _ =Y=
0 otherwise

(d) The minimum mean square estimator of Y given X is
o0

ny|X (ylz) dy

1
(v —
:/ yly — ) dy
. 1 —2x+ 22

(2/3)y3 — y2x v=1 2-3z+42a®

Yyu(z) =E[Y|X =] = /

L—2z+a2 |, 3(1-2)?"
Perhaps surprisingly, this result can be simplified to
- x 2
Problem 9.1.5 Solution
(a) First we find the marginal PDF fy(y). For 0 <y < 2,
y o0 Yy
3 _ fy (y) =/ fxy (z,y) dx =/ 2dr =2y
1 x=0 —00 0

/ i Hence, for 0 < y < 2, the conditional PDF of X given Y is

xX=y s
L ax  fxy(xy) [ 1)y 0<x<y
1 fX|Y (ly) = Iy () 10 otherwise

(b) The optimum mean squared error estimate of X given Y =y is

oo

i) = ELXY =y = [

—00

Y
Tfx)y (z]y) dm_/o gdﬂﬁzy/2

(10)
(11)

(12)

(3)

(¢) The MMSE estimator of X given Y is Xy/(Y) = E[X|Y] = Y/2. The mean squared error is

ey = E[(X - XM(Y))Q] —E[(X-V/2)? =E[X*- XY +Y?2/4]
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Of course, the integral must be evaluated.
L ry
e}y = / / 2($2 —xy+ y2/4) dx dy
0 Jo
1
= / (2:53/3 — 2%y + a:y2/2) !izg dy
0

1y3
:/ L dy=1/24
o 6

Another approach to finding the mean square error is to recognize that the MMSE estimator
is a linear estimator and thus must be the optimal linear estimator. Hence, the mean square
error of the optimal linear estimator given by Theorem 9.4 must equal e}’y. That is, e}y =

Var[X](1 — pg(’y). However, calculation of the correlation coefficient px y is at least as much

work as direct calculation of €% y-.

Problem 9.2.1 Solution

(a)

The marginal PMFs of X and Y are listed below

C(1/3 x=-1,0,1 B
Px (z) = { 0 otherwise Py (y) = { 0 otherwise

No, the random variables X and Y are not independent since
Pxy (1,-3) =0# Px (1) Py (—3)

Direct evaluation leads to

Var [X]
v

2/3
ar[Y] =5
This implies

Cov[X,Y]=Cov|X,Y]|=F[XY]-FE[X|E[Y]=FE[XY]=17/6
From Theorem 9.4, the optimal linear estimate of X given Y is

o 7
Xp(Y) = pxy (Y = py) + px = oY +0.
oy 30

Therefore, a* = 7/30 and b* = 0.

From the previous part, X and Y have correlation coefficient

pxy = Cov [X,Y] //Var[X] Var[Y] = 1/49/120.

From Theorem 9.4, the minimum mean square error of the optimum linear estimate is

271 71

e;, =ox(1—pky) = 3720 ~ 180

326

1/4 y=-3,-1,0,1,3



(f) The conditional probability mass function is

Y6 —9/3 z=-1,

PX Y (l‘ —3) 1/4
P —3) == T U2 — 9
0 otherwise.

(g) The minimum mean square estimator of X given that ¥ = 3 is

#a(=3) = E[X[Y = =3] = > aPy)y (2| — 3) = -2/3. (10)
(h) The mean squared error of this estimator is

en(=3) = E[(X — &y(—3))*|Y = —3] (11)
= (@+2/3)°Pxy (2] = 3) (12)
= (=1/3)%(2/3) + (2/3)°(1/3) = 2/9. (13)

Problem 9.2.2 Solution
The problem statement tells us that

1/12 —6 < v <6,
fv(v) = { 0 otherwise. (1)
Furthermore, we are also told that R = V + X where X is a Gaussian (0,1/3) random variable.

(a) The expected value of R is the expected value V plus the expected value of X. We already
know that X has zero expected value, and that V is uniformly distributed between -6 and 6
volts and therefore also has zero expected value. So

E[R|=FE[V+X|=FE[V]+E[X]=0. (2)
(b) Because X and V are independent random variables, the variance of R is the sum of the
variance of V' and the variance of X.

Var[R] = Var[V] + Var[X]| =12+ 3 = 15. (3)

(c) Since E[R] = E[V] =0,
Cov[V,R]=E[VR]=E[V(V + X)] = E[V?] = Var[V]. (4)

(d) The correlation coefficient of V' and R is
Cov [V, R] Var[V] oy
/Var[V]Var[R] +/Var[V]Var[R] ©0R

The LMSE estimate of V' given R is

g
V(R):pv,Ré(R—E[R])—i—E[V]:_R:_R. (©)
Therefore a* = 12/15 = 4/5 and b* = 0.
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(e) The minimum mean square error in the estimate is

e* = Var[V](1 - pi-p) = 12(1 — 12/15) = 12/5 (7)

Problem 9.2.3 Solution
The solution to this problem is to simply calculate the various quantities required for the optimal
linear estimator given by Theorem 9.4. First we calculate the necessary moments of X and Y.

EX] = —1(1/4)+0(1/2)+1(1/4)—0 (1)
B [X?] )2(1/4) +0%(1/2) + 12(1/4) = 1/2 (2)
E[Y] = —1(17/48) +0(17/48) + 1(14/48) = —1/16 (3)

(4)
(5)

E[Y?] 2(17/48) + 0%(17/48) + 1(14/48) = 31/48
E[XY)] /16 0-0+1/8=5/16

The variances and covariance are

Var[X] = E [X?] — (E[X])? = 1/2 (6)

Var[Y] = E [Y?] — (E[Y])? = 493/768 (7)

Cov[X,Y]|=E[XY]-E[X|E[Y]=5/16 (8)
Cov[X,Y] 56

Py = /Var[X] Var[Y] /493

By reversing the labels of X and Y in Theorem 9.4, we find that the optimal linear estimator of
Y given X is

. 5 1
YL(X)—pxy—(X EXD+E[N] =X - — (10)
ox 8 16
The mean square estimation error is
e, = Var[Y](1 — p%.y) = 343/768 (11)

Problem 9.2.4 Solution
These four joint PMFs are actually related to each other. In particular, completing the row sums
and column sums shows that each random variable has the same marginal PMF. That is,

Px (z) = Py (x) = Py (x) = Py (z) = Ps (z) = Pr () = Pg (v) = Pr () (1)
_{ 1/3 x=-1,0,1 2)
0 otherwise

This implies

and that
E[X?|=E[Y?] =E[U*] = E[V?]
~B[s?) =B [1% = B[Q"] = B [RY] = 2/3 @

Since each random variable has zero expected value, the second moment equals the variance. Also,
the standard deviation of each random variable is v/2/3. These common properties will make it
much easier to answer the questions.

328



(a) Random variables X and Y are independent since for all z and v,

Pxy (z,y) = Px (z) Py (y) (5)

Since each other pair of random variables has the same marginal PMFs as X and Y but a
different joint PMF, all of the other pairs of random variables must be dependent. Since X
and Y are independent, px y = 0. For the other pairs, we must compute the covariances.

Cov|[U,V]=E[UV]=(1/3)(-1)+ (1/3)(—=1) = —2/3 (6)
Cov[S,T)=E[ST|=1/6—-1/6+0+ —1/6+1/6=0 (7)
Cov[Q,R|=E[QR] =1/12—1/6 —1/6 +1/12 = —1/6 (8)

The correlation coefficient of U and V is
Cov [U, V] B -2/3 L
VVar[U]vVar[V]  v2/3v2/3

In fact, since the marginal PMF’s are the same, the denominator of the correlation coefficient
will be 2/3 in each case. The other correlation coefficients are

Cov [S,T] Cov (@, R]

2/3 =0 PQ,R = T?: = —1/4 (10)

puyv =

psT =

(b) From Theorem 9.4, the least mean square linear estimator of U given V' is
~ o
UL(V) = puy (V= EIV])) + E[U] = puyV ==V (1)

Similarly for the other pairs, all expected values are zero and the ratio of the standard
deviations is always 1. Hence,

A~

X,(Y) = pxyY =0 (12)
Sp(T) = psaT =0 (13)
Q1(R) = pg.rR = —R/4 (14)

From Theorem 9.4, the mean square errors are

e1(X,Y) = Var[X](1 - pky) = 2/3 (15)
e (U, V) = Var[U)(1 — p;y) = 0 (16)
€(S,T) = Var[S](1 — p&r) = 2/3 (17)
e;(Q, R) = Var[Q|(1 — pp z) = 5/8 (18)

Problem 9.2.5 Solution
To solve this problem, we use Theorem 9.4. The only difficulty is in computing E[X], E[Y], Var[X],
Var[Y], and px y. First we calculate the marginal PDFs

1
fx (z) = / 2y +x)dy = y* + 2:cy}z;1r =142z — 32° (1)

fr ) = /0 "yt a)da = 2ay + 2?70 = 32 (@)
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The first and second moments of X are
1
E[X]= / (z +22% — 32°%) dx = 2%/2 + 2233 — 3x4/4{; =5/12
0
1
E[X?] = / (22 + 20% — 32%) dw = 2%/3 + 2 /2 — 327 /5|} = 7/30
0

The first and second moments of Y are

1 1
E[Y]:/ 3y° dy = 3/4, E[Y? :/ 3yt dy = 3/5.
0 0
Thus, X and Y each have variance
129 3
X]|=E[X?] - (E[X])?= = Y]=E[Y? - (E[Y])?=—
Var[X] [(X*] - (B [X]) o160 alYl Y] - (B[Y]) 20

To calculate the correlation coefficient, we first must calculate the correlation
1 ry
E[XY] :/ / 2zy(z +y) de dy
01 0 3 2 27117=Y !5yt
:/0 [2wy/3+xy”x:0dy:/o Tdyzl/i&

Hence, the correlation coefficient is

Cov[X,Y] E[XY]-E[X]E[Y] 5
v/ Var[X] Var[Y] +/Var[X] Var[Y] V129

Finally, we use Theorem 9.4 to combine these quantities in the optimal linear estimator.

pPXY =

Xy() = pxy 05 (V = EV]) + BIX]

9 V129
-2 (v-3) g -
\/129 9

4 129

Problem 9.2.6 Solution
The linear mean square estimator of X given Y is

XL(Y) = <E [X\{ir?yl]tXMY> (Y — py) + px.

To find the parameters of this estimator, we calculate
Y
fr () =/0 6(y — x)de = 6y — 32%|) =3y  (0<y<1)

1 2
B 31+ -2z+4+2%) 0<z<I,
fx (z) = /z 6(y —=)dy = { 0 otherwise.

The moments of X and Y are
1

1
E[Y]:/O 3yddy =3/4 3z(1 -2z 4 2%)de = 1/4

=

1 1

E[YQ]:/ 3ytdy =3/5 / (1+ -2z 4 2%) dx = 1/10
0 0
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The correlation between X and Y is

E[XY]—G/O / xyly —x)dyde =1/5 (6)

Putting these pieces together, the optimal linear estimate of X given Y is
A 1/5—3/16 3 1 Y
X YV)y={—"4——"——||Y—- - =— 7
o= (=) (V- 5) +1-3 "

Problem 9.2.7 Solution
We are told that random variable X has a second order Erlang distribution

Aze ™ >0

fX(ﬁ):{ 0

otherwise
We also know that given X = z, random variable Y is uniform on [0, z] so that

[ 1z 0<y<x

Frix (yle) = { 0  otherwise 2)

(a) Given X = z, Y is uniform on [0,z]. Hence E[Y|X = z] = 2/2. Thus the minimum mean
square estimate of Y given X is

Yu(X) = B[Y|X] = X/2 3)

(b) The minimum mean square estimate of X given Y can be found by finding the conditional
probability density function of X given Y. First we find the joint density function.

e A 0<y<z

Fror(en) = fxtule) - fx(e) = { @

otherwise
Now we can find the marginal of Y’
f= [ aedap={ ¢ v20 (5)
YW= ” 10 otherwise
By dividing the joint density by the marginal density of Y we arrive at the conditional density
of X given Y.
o fxy (@) AeTAEV) .z >y
Fxiy (2ly) = fyrw) 10 otherwise (©6)

Now we are in a position to find the minimum mean square estimate of X given Y. Given
Y =y, the conditional expected value of X is

E[X|Y =y] = / Aze A=Y g (7)
y
Making the substitution u = x — y yields
BIX)Y =)= [ Muty)edu (8)
0
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We observe that if U is an exponential random variable with parameter A, then

1
EIX)Y =y|=E[U+y] =+ +y (9)
The minimum mean square error estimate of X given Y is
A 1
XM(Y):E[X\Y]:X—FY (10)

(¢) Since the MMSE estimate of ¥ given X is the linear estimate Y7 (X) = X/2, the optimal
linear estimate of Y given X must also be the MMSE estimate. That is, Y, (X) = X/2.

(d) Since the MMSE estimate of X given Y is the linear estimate X;(Y) =Y 41/, the optimal
linear estimate of X given Y must also be the MMSE estimate. That is, X, (Y) =Y + 1/

Problem 9.2.8 Solution
From the problem statement, we learn the following facts:

e " r>0, _foreT™ x>0,
fr(r) = { 0 otherwise, Txin (2lr) = { 0 otherwise. )

Note that fx r(z,r) > 0 for all non-negative X and R. Hence, for the remainder of the problem,
we assume both X and R are non-negative and we omit the usual “zero otherwise” considerations.

(a) To find 737(X), we need the conditional PDF

_ Ixir(zlr) fr (1)
The marginal PDF of X is
) = - xz|r r) dr = Oore_(“'l)T r
Fr@) = [ el fa ) ar = [ d 3)

We use the integration by parts formula [udv = uwv — [vdu by choosing v = r and dv =
e~ @D g Thus v = —e~ @D /(2 + 1) and

- _($+1)7’ —(:E-l—l)rd R —(z+1)r _ A
Ix (@)= e ) +$+1/0 e il P e e (4)
Now we can find the conditional PDF of R given X.
x|r r
fx ()

By comparing, fr(x(r|r) to the Erlang PDF shown in Appendix A, we see that given X = z,
the conditional PDF of R is an Erlang PDF with parameters n = 1 and A = = + 1. This

implies
1
ERX =z]=—— X=zg]= ——
RIX=a)= 5 VarlRIX =s)= o (6)
Hence, the MMSE estimator of R given X is
1
rv(X) = FE[RIX] = ———
Par(X) = B[RIX] = m
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(b) The MMSE estimate of X given R = r is E[X|R = r]. From the initial problem statement,
we know that given R = r, X is exponential with expectred value 1/r. That is, E[X|R =] =
1/r. Another way of writing this statement is

#a(R) = E[X|R] = 1/R. 8)

(c) Note that the expected value of X is

x

E[X]:/Oooxfx(x)da::/ooomdx:oo 9

~—

Because F[X] doesn’t exist, the LMSE estimate of X given R doesn’t exist.

(d) Just as in part (c), because E[X] doesn’t exist, the LMSE estimate of R given X doesn’t
exist.

Problem 9.2.9 Solution

(a) As a function of a, the mean squared error is

e=E[(aY — X)) =d®E [Y?] - 2aE [XY] + E [X?] (1)
Setting de/dal,_,. = 0 yields
“ T ENY
(b) Using a = a*, the mean squared error is
. _ o (BIXY))?
e=FK [X ] B (3)

(c) We can write the LMSE estimator given in Theorem 9.4 in the form

B (OY) = pxyyj—jy —b (4)
where o
b=pxy ~E[V] - E[X] (5)

When b =0, X(Y) is the LMSE estimate. Note that the typical way that b = 0 occurs when
E[X] = E]Y] = 0. However, it is possible that the right combination of expected values,
variances, and correlation coefficent can also yield b = 0.
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Problem 9.3.1 Solution
In this case, the joint PDF of X and R is

Ixr(x,7) = fxr (2|r) fr (1) (1)
1 —(z+40+401 )2/128
_ ) vt et Osr<ro, 2)
0 otherwise.
From Theorem 9.6, the MAP estimate of R given X = =z is the value of r that maximizes

Ix|r(z|r) fr(r). Since R has a uniform PDF over [0, 1000],

P p— pu— 3

PMAP(T) al"g%lgffxm (@|r) fr (1) argOSTgaff)ooleR (z|r) (3)
Hence, the maximizing value of 7 is the same as for the ML estimate in Quiz 9.3 unless the
maximizing r exceeds 1000 m. In this case, the maximizing value is » = 1000 m. From the solution
to Quiz 9.3, the resulting ML estimator is

. 1000 < 160
PuL(e) = { (0.1)107/% & > —160 )

Problem 9.3.2 Solution
From the problem statement we know that R is an exponential random variable with expected
value 1/u. Therefore it has the following probability density function.

| opeH >0
fr(r) = { 0 otherwise 1)

It is also known that, given R = r, the number of phone calls arriving at a telephone switch, IV, is
a Poisson (a = rT') random variable. So we can write the following conditional probability mass

function of NV given R.
(TT)"E_TT

e =0,1,...
P ey TL' n ? ? 2
NlR(nm { 0 otherwise 2)

(a) The minimum mean square error estimate of N given R is the conditional expected value of
N given R = r. This is given directly in the problem statement as r.

Ny(r)=E[N|R=7r]=rT (3)

(b) The maximum a posteriori estimate of NV given R is simply the value of n that will maximize
Pyr(n|r). That is,

Anap(r) = arg max Py|g (nfr) = arg max(rT)"e™"" /n! (4)

Usually, we set a derivative to zero to solve for the maximizing value. In this case, that tech-

nique doesn’t work because n is discrete. Since e™"T is a common factor in the maximization,
we can define g(n) = (rT)"/n! so that nyrap = arg max, g(n). We observe that

g(n) =g — 1) 9

this implies that for n < rT', g(n) > g(n —1). Hence the maximizing value of n is the largest
n such that n < rT. That is, nayrap = [rT].
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(¢c) The maximum likelihood estimate of N given R selects the value of n that maximizes
IR| ~N=n(7), the conditional PDF of R given N. When dealing with situations in which we
mix continuous and discrete random variables, its often helpful to start from first principles.
In this case,

frin (rln) dr = P[r < R <r+dr|N =n] (6)
_ Plr<R<r+dr,N =n] 7)
B PN =n]
_ PIN=n|R=r]P[r<R<r+dr] (8)
B PN =n]
In terms of PDFs and PMF's, we have
P
e () = 0 e ) )

To find the value of n that maximizes fpy(r[n), we need to find the denominator Py (n).

P () = [~ P (ale) Jr () (10)
— /OO —(rT)n'e*TT pe M dr (11)
0 n!
= 7MTTL - r’ e ( T dy
_mw+TLA (u—+T)e W+ g (12)
_opIm n
_m@+TfﬂX] (13)

where X is an exponential random variable with expected value 1/(u+T). There are several
ways to derive the nth moment of an exponential random variable including integration by
parts. In Example 6.5, the MGF is used to show that E[X"] = n!/(u+T)". Hence, for n > 0,

pI"
P == 14
Finally, the conditional PDF of R given N is
n,—rT
Pir (nfr) fr (r) _ 00— pe s
Fr (rln) = =15 - — (15)
N (n) Tyt
4+ Tpfre-Dr
= (u+ 0 (16)
The ML estimate of N given R is
X +T)r ne—(u—i-T)r
g (r) = argmas fayy (rfn) = arg max(u + ) 5T (17)

This maximization is exactly the same as in the previous part except 71 is replaced by
(i + T)r. The maximizing value of n is nyr, = [(u+ T)r|.
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Problem 9.3.3 Solution

Both parts (a) and (b) rely on the conditional PDF of R given N = n. When dealing with
situations in which we mix continuous and discrete random variables, its often helpful to start from
first principles.

Plr<R<r+dr,N =n]

frin (r|n) dr = P[r < R<r+dr|[N =n] = (1)

PN = n]
_ PIN=n|R=r]P[r<R<r+dr] @)
N P[N = n)]
In terms of PDFs and PMF's, we have
~ Pyjr(n|r) fr(r)

To find the value of n that maximizes fg|y(r[n), we need to find the denominator Py (n).

P ()= [~ Py ) fu(r) dr ()
- [T e 9
0 n!
L ety g — T e
-l | e e - e e (6)

where X is an exponential random variable with expected value 1/(u+ T'). There are several ways
to derive the nth moment of an exponential random variable including integration by parts. In
Example 6.5, the MGF is used to show that E[X"| =n!/(x+ T)™. Hence, for n > 0,

I
P =, + T\l 7
Finally, the conditional PDF of R given N is
Py (nlr) fr(r)  UDSC pemhr (4 4 T)ntlpne—(wtT)r
Jrin (rin) = Px(n) A" = ol (8)
v G Tyt !

(a) The MMSE estimate of R given N = n is the conditional expected value E[R|N = n]. Given
N = n, the conditional PDF oF R is that of an Erlang random variable or order n + 1. From
Appendix A, we find that E[R|N =n] = (n+1)/(px+ T). The MMSE estimate of R given
s N+1

Ry(N)=E[RIN] = —— 9
u(N) = BIRIN] = 2 )

(b) The MAP estimate of R given N = n is the value of r that maximizes fgy(rn).

(p+T)"H! o= ()T

Map(n) = argmax fryy (r[n) = arg max =——— (10)
By setting the derivative with respect to r to zero, we obtain the MAP estimate
Ratap(n) . (11)
n) =
MAP pw+T
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(c) The ML estimate of R given N = n is the value of R that maximizes Py g(n|r). That is,

. (rT)nefrT
R = -~ 7
ML) = A

Seting the derivative with respect to r to zero yields

R (n) =n/T

Problem 9.3.4 Solution
This problem is closely related to Example 9.7.

(a) Given @ = g, the conditional PMF of K is

n\ k n—k
o (M-t k=0,1,...,n
PKlQ (klg) = { 0 otherwise

The ML estimate of @) given K = k is
quL(k) = arg Jnax, Py (q]k)

Differentiating Pk (g|k) with respect to ¢ and setting equal to zero yields

dPQ|;<q(Q\k) _ (Z) (qufl(l gt (= Byl — q)nka) _0

T*ihe maximizing value is ¢ = k/n so that
A K
QuL(K) = —
n

(b) To find the PMF of K, we average over all q.

Py (k) = /_O; Pkq (klg) fq (q) dg = /01 <Z> ¢"(1—q)" " dg

(12)

(13)

()

We can evaluate this integral by expressing it in terms of the integral of a beta PDF. Since

Blk+1,n—k+1)= %, we can write

1
n-+1

I -
Pic(F) = g [ B+ 1m =k 100 = 0 d =

That is, K has the uniform PMF

[ 1Y(n+1) k=0,1,...,n
Pic (k) _{ 0 otherwise

Hence, E[K] =n/2.
(¢) The conditional PDF of @ given K is
Prq (klg) fo (a) _ { N (1=t 0<g<1

That is, given K =k, @ has a beta (k+ 1,n — k+ 1) PDF.

0 otherwise

(6)

(7)

(8)

(d) The MMSE estimate of @ given K = k is the conditional expectation F[Q|K = k|. From the
beta PDF described in Appendix A, F[Q|K = k] = (k+1)/(n+2). The MMSE estimator is

K+1
n+ 2

Qu(K) =E[Q|K] =
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Problem 9.4.1 Solution
From the problem statement, we learn for vectors X = [Xl Xo Xg]/ and Y = [Yl YQ], that

1 3/4 1/2 Lo
E[X] =0, Rx = [3/4 1 3/4], Y:AX:[O . 1] X. (1)
1/2 3/4 1

(a) Since E[Y] = AE[X] = 0, we can apply Theorem 9.7(a) which states that the minimum
mean square error estimate of X is X1(Y) = &Y where a4 = R{{lRy x,- The rest of the
solution is just calculation. (We note that even in the case of a 3 x 3 matrix, its convenient
to use MATLAB with format rat mode to perform the calculations and display the results
as nice fractions.) From Theorem 5.13,

1 3/4 1211 0
Ry — ARxA’ — [(1) ' (1’] 34 1 3/4| 1 1] = {742 7;’2] . 2)
1/2 3/4 1 0 1
In addition, since Ryx, = E[YX,] = E[AXX,] = AE[XX/],
2
E [X?] Rx(1,1) L1 ol 7/4
Ryx, = A |E[X2X1]| =A |Rx(2,1)| = 01 1 3/4| = 54| (3)
E[X3X] Rx(3,1) 1/2
Finally,
N C[14/13  —12/13] [7/4] 1 [19
a=Ry Ry = | 1913 1413 | [5/4] = 26 |=7|" (4)
Thus the linear MMSE estimator of X given Y is
A N 19 7
X1(Y)=4aY = %Yl — %Yg = 0.7308Y7 — 0.2692Y5. (5)

(b) By Theorem 9.7(c), the mean squared error of the optimal estimator is

62 = Var[Xﬂ — EA)Q/R.YX1 (6)
= Rx(1,1) - Ryx,Ry'Ryx, (7)
_ 14/13  —12/13] [7/4] _ 3
=1-[7/4 5/4] ~12/13 14/13] [5/4] T 52 ®)

(c) We can estimate random variable X; based on the observation of random variable Y] using
Theorem 9.4. Note that Theorem 9.4 is just a special case of Theorem 9.8 in which the
observation is a random vector. In any case, from Theorem 9.4, the optimum linear estimate
is Xl(YI) = a*Y] + b* where

. Cov [Xl, Yﬂ
N Var[Yl]

*

b* = HXy — a*/’l’Yl' 9)
Since Y7 = X7 + X5, we see that

px, = E[X1] =0, py, = EV] = E[X1] + E[Xo] = 0. (10)
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These facts, along with Rx and Ry from part (a), imply

Cov [Xl,Yi] :E[lel] (11)
:E[X1(X1+X2)] :Rx(1,1)+Rx(1,2) :7/4, (12)
Var[Yi] = E [Y] = Ry(1,1) = 7/2 (13)

Hhos Cov[X1,Vi] 7/4 1
OV [Aq, X1 * *
Var[yi]  7/2 2 X, — 6 (14)

Thus the optimum linear estimate of X given Y7 is

*

Xi1(h) = %Yl. (15)

From Theorem 9.4(b), the mean square error of this estimator is

*

e =%, (1 - pk,v;) (16)

Since X; and Y; have zero expected value, agﬁ = Rx(1,1) = 1 and 0'52/1 = Ry(1,1) = 7/2.
Also, since Cov[X1, Y]] = 7/4, we see that

:COV[Xl,Yl]: 7/4 _ 7 (17
PR oX,0y; VT2 8

Thus e} =1 — (1/7/8)* = 1/8. Note that 1/8 > 3/52. As we would expect, the estimate of
X1 based on just Y7 has larger mean square error than the estimate based on both Y7 and Y5.

Problem 9.4.2 Solution
From the problem statement, we learn for vectors X = [X 1 X9 Xg]/ and W = [Wl WQ], that

1 3/4 1/2 0.1 0
1/2 3/4 1 '
In addition,
-] (1 1.0
Y[YQ]AX+W[O 1 JX+W' 2

(a) Since E[Y] = AE[X] = 0, we can apply Theorem 9.7(a) which states that the minimum
mean square error estimate of X; is X;(Y) = a"Y where a = R;{lRY x,. First we find Ry.

Ry =F [YY'| = E[(AX + W)(AX + W)'] (3)
= E[(AX + W)(X'A" + W')] (4)
=F [AXX’A’] +FE [WX/A] +FE [AXW’] +FE [WW'} (5)

Since X and W are independent, E[WX’'] = 0 and E[XW’] = 0. This implies
Ry = AE [XX'| A"+ E[WW/] (6)
= ARxA, + Rw (7)

1 10 L3/ 1200 0.1 0 36 3
=10 1 1 3/4 1 3/4( |1 1|+ 0 01l=13 36l (8)

1/2 3/4 1 0 1 ' '
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(b)

Once again, independence of W and X yields

Ryyx, = E[YX)] = E[(AX +W)X,] = AF [XX]. (9)
This implies
E [X?] Rx(1,1) L1 o]t 7/4
Ryyx, = A |E[XoX1]| = A |Rx(2,1)] = 3/4| = . (10)
T e Rx(31) [O ! 1] 1/2 [5/4]

Putting these facts together, we find that

10/11 —25/33] [7/4]_ 1 {85]. (11)

—25/33  10/11 132 |-25

a=Ry Ryy, =
a= By Hyx 132

5/4
Thus the linear MMSE estimator of X given Y is

- 85 25
X1(Y)=aY =—Y] — —Y5 = 0.6439Y; — 0.1894Y5. 12
1( ) a 132 1 132 2 0.6439 1 0.189 2 ( )

By Theorem 9.7(c), the mean squared error of the optimal estimator is

ej = Var[X] — a'Ryx, (13)
= Rx(1,1) - Ry x,Ry'Ryx, (14)

10/11 —25/33] [7/4] 29

=1-—[7/4 5/4] 95/33 10/11 | |5/4 = — =0.1098. (15)
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In Problem 9.4.1, we solved essentialy the same problem but the observations Y were not
subjected to the additive noise W. In comparing the estimators, we see that the additive noise
perturbs the estimator somewhat but not dramatically because the correaltion structure of
X and the mapping A from X to Y remains unchanged. On the other hand, in the noiseless
case, the resulting mean square error was about half as much, 3/52 = 0.0577 versus 0.1098.

We can estimate random variable X; based on the observation of random variable Y7 using
Theorem 9.4. Note that Theorem 9.4 is a special case of Theorem 9.8 in which the observation
is a random vector. In any case, from Theorem 9.4, the optimum linear estimate is X 1) =
a*Y7 + b* where

o Cov [Xl, Yﬂ
- Var[yj]

Since E[X;] = px, = 0 and Y] = X; + Xy + Wi, we see that

*

b* = px, —a*py,. (16)

py, =E [Yl] =F [Xl] + F [XQ] + F [Wl] = 0. (17)
These facts, along with independence of X; and Wi, imply

Cov [Xl,Yl] :E[lel] :E[Xl(Xl—I—XQ—‘rWl)] (18)
ZRx<1,1)+Rx(1,2) = 7/4 (19)

In addition, using Ry from part (a), we see that

Var[Yi] = E [Y{] = Ry(1,1) = 3.6. (20)
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Thus
Cov [ X1, Y] B E 35

Var[Yi] 36 72 px, — 6 bn (21)
Thus the optimum linear estimate of X given Y7 is
N 35
Xi1() =="1. 22
1(Y1) 7911 (22)

From Theorem 9.4(b), the mean square error of this estimator is

er, =0, (1-pk,v) (23)
Since X7 and Y7 have zero expected value, ag(l = Rx(1,1) = 1 and 0%,1 = Ry(1,1) = 3.6.
Also, since Cov[X1, Y]] = 7/4, we see that

~ Cov[X1,Y1]  7/4 /490 (24)
o = ox,0v; V3.6 24
Thus e} =1 — (490/24?) = 0.1493. As we would expect, the estimate of X; based on just Y}
has larger mean square error than the estimate based on both Y; and Y5.

Problem 9.4.3 Solution
From the problem statement, we learn for vectors X = [X 1 X9 Xg]/ and W = [Wl Wg]/ that

~1 1 3/4 1/2 0 01 o
EX]=|0|, Rx=[3/4 1 1/2|, EW]=||, Rw=|. (1)
1 h 1/2 3/4 1 M v [0 01]

In addition, from Theorem 5.12,

Cx = Rx — px#x (2)
1 3/4 1/2 —0.1 0.99 0.75 0.51

=13/4 1 1/2|—| 0 |[[-01 0 0.1]= 075 10 0.75], (3)
1/2 3/4 1 0.1 0.51 0.75 0.99

and
1 10

_ || _ _
v [ axewo[l L

v } X+ W. (4)

(a) Since E[X] is nonzero, we use Theorem 9.8 which states that the minimum mean square error
estimate of X7 is X1(Y) = &'Y + b where a = C{'!Cyx, and b = E[X;] — &'E[Y].

First we find Ryy. Since E[Y] = AE[X] + E[W] = AE[X],

Cy = E[(Y - E[Y)(Y - E[Y))] (5)

— B [(A(X - E[X]) + W)(A(X — E[X]) + W)’ (6)

~ B[(AX - EIX)) + W)(X — XA’ + W) (7)
~AB (X B[X])(X— E[X])] A”

+E[W(X ~ E[X]Y] A’ + AE[(X ~ B [X)W'] + E [WW'] (®)
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Since X and W are independent, E[W (X — E[X])'] = 0 and F[(X — F[X])W’] = 0. This

implies
Cy = ACxA’ + Rw (9)
11 o] (099 075 051710 0.1 0 3.59 3.01
=1y 1 1] |07 10 075 |1 1p 4 =000 Sl (10)
0.51 0.75 0.99]| [0 1 ' ‘ '
Once again, independence of W and X yields E[W (X — E[X1])] = 0, implying
Cyx, = E[(Y - E[Y])(X1 — E[X4])] (11)
=E[(AX - E[X]) + W)(X1 — E[X1])] (12)
=AE[(X - E[X])(X1 - E[X4])] (13)
Cx(1,1) [0.99
_ A |ox(2,1)] = B ' ﬂ 0.75| = E;g] . (14)
Cx(3,1) 0.51 '
Finally, i
s el ~ [0.9378  —0.7863] [1.74] _ [ 0.6411
a=Cy Cyx, = [—0.7863 0.9378 | |1.26] ~ |—0.1865 (15)
Next, we find that
—0.1
E[Y]=AFE[X] = N B I I e (16)
01 1 0.1
0.1
This implies
b=E[Xi]-4F[Y]=-0.1- [0.6411 —0.1865] [_Ooil] = —0.0172 (17)
Thus the linear MMSE estimator of X; given Y is
X1 (Y)=4a"Y +b=0.6411Y; — 0.1865Y> + 0.0172. (18)

We note that although E[X] = 0.1, the estimator’s offset is only 0.0172. This is because the
change in E[X] is also included in the change in E]Y].

(b) By Theorem 9.8(c), the mean square error of the optimal estimator is
e*L = Var[Xl] - EA1/CYX1 (19)
= Cx(1,1) — Cyx,Cy' Cyyx, (20)

0.9378 —0.7863] [1.7400

:0'99_[1'7400 1'2600] —0.7863  0.9378 | |1.2600

] = 0.1096. (21)

(c) We can estimate random variable X; based on the observation of random variable Y] using
Theorem 9.4. Note that Theorem 9.4 is a special case of Theorem 9.8 in which the observation
is a random vector. In any case, from Theorem 9.4, the optimum linear estimate is X;(Y7) =
a*Y7 + b* where

Cov [Xl Yﬂ
e b* = —a*py, . 22
a Var[Yl] 125¢} a [y, ( )
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First we note that E[X1] = ux, = —0.1. Second, since Y1 = X; + Xy + W and E[W;] =0,
we see that

py, = EVi] = E[X1] + E[Xo] + E[W1] (23)
= E[Xi] + E[X2] (24)
= 0.1 (25)

These facts, along with independence of X; and W7, imply

Cov [X1, 1] = E[(X1 — E[Xq])(Y1 — E[V1])] (26)
= E[(X1 - E[X1])((Xq — E[Xq]) + (X2 — EXo) + W) (27)
= Cx(1,1) + Cx(1,2) = 1.74 (28)

In addition, using Cy from part (a), we see that
Var[Yi] = E [Y{] = Cy(1,1) = 3.59. (29)

Thus
. COV [Xl,Yl] . 1.74

Var[Y;] — 3.59

Thus the optimum linear estimate of Xy given Y7 is

= 04847,  b* = px, — a*py, = —0.0515. (30)

X1 (Y1) = 0.4847Y; — 0.0515. (31)
From Theorem 9.4(b), the mean square error of this estimator is

er, =%, (1— X, ») (32)

Note that 0% = Rx(1,1) = 0.99 and 03, = Ry(1,1) = 3.59. Also, since Cov[X1,Y]] = 1.74,

we see that Cov [X,. V- L7
pxm = XL ) ' — 0.923, (33)
0xX,0v; (0.99)(3.59)

Thus e} = 0.99(1 — (0.923)?) = 0.1466. As we would expect, the estimate of X; based on
just Y7 has larger mean square error than the estimate based on both Y; and Y5.

Problem 9.4.4 Solution
From Theorem 9.7(a), we know that the minimum mean square error estimate of X given Y is
X (Y) =4a"Y, where a = RQlRY x. In this problem, Y is simply a scalar Y and a is a scalar a.
Since E[Y] =0,

Ry =E[YY'| =E[Y?] =07. (1)

Similarly,
Ryx =FE[YX|=FE[YX]=Cov[X,Y]. (2)
It follows that

Cov [X,Y
ox Cov[X, Y] _ IX . 3)

i =R Ryyx = (02) ' Cov[X, Y] =
a v Ly x (Uy) OV[ ) ] oy oxOy oy
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Problem 9.4.5 Solution

In this problem, we view Y = [X 1 Xg]/ as the observation and X = X3 as the variable we wish
to estimate. Since E[X] = 0, we can use Theorem 9.7(a) to find the minimum mean square error
estimate X, (Y) = &Y where 4 = Ry'Ryx.

(a)

(d)

In this case,

Ry = E[YY'] = [ B [X{] E[X1X2q

E[XyX1] E[X3]

o s B I @

Similarly,
rec=eer=r [ <R = D)= e
T amme - ) g

The optimum linear estimator of X3 given X; and X5 is

X3 = —0.8Xo. ()
The fact that this estimator depends only on X5 while ignoring X; is an example of a result
to be proven in Problem 9.4.6.

By Theorem 9.7(c), the mean squared error of the optimal estimator is

0.64

e*L == Var[Xg] - é/RYX3 =1- [0 —0.8] |:—0.8

] =0.36 (6)

In the previous part, we found that the optimal linear estimate of X3 based on the observation
of random variables X; and X» employed only Xs. Hence this same estimate, X3 = —0.8X3,
is the optimal linear estimate of X3 just using X5. (This can be derived using Theorem 9.4,
if you wish to do more algebra.)

Since the estimator is the same, the mean square error is still e; = 0.36.

Problem 9.4.6 Solution
For this problem, let Y = [X; Xp --- n—l], and let X = X,,. Since E[Y] =0 and E[X] =0,

Theorem 9.7(a) tells us that the minimum mean square linear estimate of X given Y is X,,(Y) =

a’Y, where a = RQIRY x. This implies that a is the solution to
Rya = Ryx. (1)
Note that
1 c 2 X, -
c C2 )(2 cn—?
Ry =FE[YY'| = , Ryx =F Xl = (2)
c :
Cn—2 c 1 Xn—l c
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We see that the last column of cRy equals Ryx. Equivalently, if a = [O A c],, then
Rva = Rvyyx. It follows that the optimal linear estimator of X,, given Y is

X, (Y)=4a"Y =cX,_1, (3)

which completes the proof of the claim.
The mean square error of this estimate is

e; =B [(X;, — eXn1)?] (4)
= Rx(n,n) — cRx(n,n —1) —cRx(n —1,n) + Rx(n — 1,n — 1) (5)
=1-22+2=1-¢ (6)

When c is close to 1, X, and X,, are highly correlated and the estimation error will be small.

Comment: We will see in Chapter 11 that correlation matrices with this structure arise frequently
in the study of wide sense stationary random sequences. In fact, if you read ahead, you will find
that the claim we just proved is the essentially the same as that made in Theorem 11.10.

Problem 9.4.7 Solution

(a) In this case, we use the observation Y to estimate each X;. Since E[X;] =0,
Y] =) EX]vpS;+ EIN] = 0. (1)
7=1

Thus, Theorem 9.7(a) tells us that the MMSE linear estimate of X; is X;(Y) = &Y where
a—= R}lRY x,. First we note that

k
Ryx, = E[YX;|=E ZXJ'\/p_ij-FN X; (2)

Since N and X; are independent, E[NX;| = E[N|E[X;] = 0. Because X; and X, are
independent for i # j, E[X;X;] = E[X;]E[X;] = 0 for i # j. In addition, E[X?] = 1, and it
follows that

k
Ryyx, = Z E[X;Xi] /p;S; + E[NX;] = /piS:. (3)
j=1
For the same reasons,

k k
Ry =E[YY|=E||) pX;S;+N (Z VoiXiS' + N’) (4)
=1

Jj=1

VDol E [X; X)) S;8";

k
VB EIX;N|S; +Y v E [X\N'|S |+ E[NN']  (5)

_l’_
j=1 5 =1 T
k
= »;8;8j+0°1 (6)
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Now we use a linear algebra identity. For a matrix S with columns Si,S2,...,Sg, and a
diagonal matrix P = diag[p1, po, - . ., Pk,

k
> p;S;8'; =SPS’. (7)
j=1

Although this identity may be unfamiliar, it is handy in manipulating correlation matrices.
(Also, if this is unfamiliar, you may wish to work out an example with k& = 2 vectors of length
2 or 3.) Thus,

Ry = SPS’ + 71, (8)

and
a=Ry'Ryx, = (SPS' + %) /S (9)

Recall that if C is symmetric, then C~! is also symmetric. This implies the MMSE estimate

of X; given Y is

Xi(Y) =&Y = /p;S; (SPS +021) 'Y (10)

(b) We observe that V = (SPS’ + U%I)*lY is a vector that does not depend on which bit X
that we want to estimate. Since X; = /p;S';V, we can form the vector of estimates

X1 VP18V N S’y

X=|:]|= : = |V (11)
X VPrS'kV NRED

= P'/28'V (12)

— PY/?8/ (SPS' +0°1) Y (13)

Problem 9.5.1 Solution

This problem can be solved using the function mse defined in Example 9.10. All we need to do is
define the correlation structure of the vector X = [Xl Xgl]/. Just as in Example 9.10, we
do this by defining just the first row of the correlation matrix. Here are the commands we need,
and the resulting plot.

ri1=sinc(0.1%(0:20)); mse(rl); 1
hold on;

r5=sinc(0.5%(0:20)); mse(r5); 0.8

r9=sinc(0.9%(0:20)); mse(r9); 0.6

0.4

0.2

0

0 5 10 15 20 25

Although the plot lacks labels, there are three curves for the mean square error MSE(n) corre-
sponding to ¢p € {0.1,0.5,0.9}. Keep in mind that MSE(n) is the MSE of the linear estimate of
X1 using random variables X1,..., X,.

If you run the commands, you'll find that the ¢g = 0.1 yields the lowest mean square error
while ¢9 = 0.9 results in the highest mean square error. When ¢y = 0.1, random variables X,
for n = 10,11,...,20 are increasingly correlated with Xs;. The result is that the MSE starts to
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decline rapidly for n > 10. As ¢q increases, fewer observations X,, are correlated with Xs;. The
result is the MSE is simply worse as ¢g increases. For example, when ¢g = 0.9, even Xog has only
a small correlation with Xo;. We only get a good estimate of X1 at time n = 21 when we observe
Xo1 + Way.

Problem 9.5.2 Solution

This problem can be solved using the function mse defined in Example 9.10. All we need to do is
define the correlation structure of the vector X = [Xl Xgl],. Just as in Example 9.10, we
do this by defining just the first row r of the correlation matrix. Here are the commands we need,
and the resulting plots.

0.1 0.1 0.1
0.05 0.05 0.05
0 0 0
0 10 20 0 10 20 0 10 20
n=0:20; n=0:20; n=0:20;
ri=cos(0.1*pi*n); r5=cos (0.5%pi*n) ; r9=cos (0.9%pi*n);
mse(rl); mse(r5) ; mse(r9);

All three cases report similar results for the mean square error (MSE). the reason is that in all
three cases, X7 and Xy are completely correlated; that is, px, x,, = 1. As a result, X; = X1 so
that at time n = 1, the observation is

Y1 =X1+ W = X1 + WL (1)

The MSE at time n = 1 is 0.1, corresponding to the variance of the additive noise. Subsequent
improvements in the estimates are the result of making other measurements of the form Y, =
X, + W, where X,, is highly correlated with Xs;. The result is a form of averaging of the additive
noise, which effectively reduces its variance.

The choice of ¢y changes the values of n for which X,, and Xo; are highly correlated. However,
in all three cases, there are several such values of n and the result in all cases is an improvement
in the MSE due to averaging the additive noise.

Problem 9.5.3 Solution

The solution to this problem is almost the same as the solution to Example 9.10, except perhaps
the MATLAB code is somewhat simpler. As in the example, let W™ X and Y™ denote the
vectors, consisting of the first n components of W, X, and Y. Just as in Examples 9.8 and 9.10,
independence of X(™ and W™ implies that the correlation matrix of Y™ is

Ry = B |(X™ + W) (XM + W) = Ry + Ry (1)
Note that Ry ) and Ry are the n x n upper-left submatrices of Rx and Rw. In addition,

X1+ W o
Rymx =E : Xi|l=1] |- (2)
Xn+ W, Tn—1
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Compared to the solution of Example 9.10, the only difference in the solution is in the reversal of
the vector R+y(n)x. The optimal filter based on the first n observations is am
and the mean square error is

_ —1
- Ry(n) RY(”)X?

e = Var[X1] — (&™) Ry x- (3)
function e=mse953(r) The program mse953.m simply calculates the mean
N=length(r); square error €7 . The input is the vector r correspond-
e=[1; ing to the vector [ro rgg], which holds the first
for ;;}1(_221 ) row of the Toeplitz correlation matrix Rx. Note that

RY=toeplitzEr(1 1))40. 1xeye(n) ; Ry (n) is the Toeplitz matrix whose first row is the first
a=RY\RYX; n elements of r.
en=r (1)-(a’)*RYX;
e=[e;en];
end
plot(1:N,e);

To plot the mean square error as a function of the number of observations, n, we generate the
vector r and then run mse953(r). For the requested cases (a) and (b), the necessary MATLAB
commands and corresponding mean square estimation error output as a function of n are shown
here:

0.1 0.1
& &
2 0.05 2 0.05
0 0
0 5 10 15 20 25 0 5 10 15 20 25
ra=sinc(0.1*pi*(0:20)); rb=cos(0.5*pi*(0:20));
mse953(ra) mse953 (rb)

(a) (b)
In comparing the results of cases (a) and (b), we see that the mean square estimation error depends
strongly on the correlation structure given by r|;_;. For case (a), Y1 is a noisy observation of X
and is highly correlated with X;. The MSE at n = 1 is just the variance of W7. Additional samples
of Y,, mostly help to average the additive noise. Also, samples X,, for n > 10 have very little
correlation with X;. Thus for n > 10, the samples of Y,, result in almost no improvement in the
estimate of Xj.

In case (b), Y1 = X7 + Wi, just as in case (a), is simply a noisy copy of X; and the estimation
error is due to the variance of Wj. On the other hand, for case (b), X5, X9, X153 and X7 and Xy
are completely correlated with X;. Other samples also have significant correlation with X;. As a
result, the MSE continues to go down with increasing n.

Problem 9.5.4 Solution
When the transmitted bit vector is X, the received signal vector Y = SP/2X+N. In Problem 9.4.7,
we found that the linear MMSE estimate of the vector X is

X = P28/ (SPS' +0%1) ' Y. (1)
As indicated in the problem statement, the evaluation of the LMSE detector follows the approach
outlined in Problem 8.4.6. Thus the solutions are essentially the same.
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function S=randomsignals(n,k); The transmitted data vector x belongs to the set By of

%S is an n by k matrix, columns are all binary +1 vectors of length k. This short program
srandom unit length signal vectors generates k random signals, each of length n. Each
§=(rand(n,k)>0.5); random signal is a binary 41 sequence normalized to
S=((2%8)-1.0)/sqrt(n); length 1

The evaluation of the LMSE detector is most similar to evaluation of the matched filter (MF)
detector in Problem 8.4.6. We define a function err=lmsecdmasim(S,P,m) that simulates the
LMSE detector for m symbols for a given set of signal vectors S. In lmsecdmasim, there is no
need for looping. The mth transmitted symbol is represented by the mth column of X and the
corresponding received signal is given by the mth column of Y. The matched filter processing can
be applied to all m columns at once. A second function Pe=lmsecdma(n,k,snr,s,m) cycles through
all combination of users k and SNR snr and calculates the bit error rate for each pair of values.
Here are the functions:

function e=lmsecdmasim(S,P,m); function Pe=lmsecdma(n,k,snr,s,m);
%err=1lmsecdmasim(P,S,m) ; %Pe=1msecdma(n,k,snr,s,m);
%S= n x k matrix of signals %RCDMA, LMSE detector, users=k
%P= diag matrix of SNRs %proc gain=n, rand signals/frame
% SNR=power/var (noise) % s frames, m symbols/frame
k=size(S,2); %no. of users %See Problem 9.5.4 Solution
n=size(S,1); ¥%proc. gain [K,SNR]=ndgrid(k,snr) ;
P2=sqrt(P); Pe=zeros(size(SNR));
X=randombinaryseqs (k,m) ; for j=1:prod(size(SNR)),
Y=S*P2*X+randn(n,m) ; p=SNR(j) ;kt=K(j); e=0;
L=P2xS’*inv ((S*P*S’)+eye(n)) ; for i=1:s,
XR=sign(L*Y) ; S=randomsignals(n,kt);
e=sum(sum(XR "= X)); e=e+lmsecdmasim(S,p*eye(kt) ,m);

end

Pe(j)=e/(s*m*kt) ;

disp([snr kt el);

end

Here is a run of 1Imsecdma.
>> pelmse = lmsecdma(32,k,4,1000,1000);

4 2 48542
4 4 109203
4 8 278266
4 16 865358
4 32 3391488
>> pelmse’
ans =

0.0243 0.0273 0.0348 0.0541 0.1060
>>
For processing gain n = 32, the maximum likelihood detector is too complex for my version of
MATLAB to run quickly. Instead we can compare the LMSE detector to the matched filter (MF)
detector of Problem 8.4.6 and the decorrelator of Problem 8.4.7 with the following script:

k=[2 4 8 16 32];

pemf = mfrcdma(32,k,4,1000,1000);
pedec=berdecorr(32,k,4,10000) ;

pelmse = lmsecdma(32,k,4,1000,1000);
plot(k,pemf,’-d’ ,k,pedec,’-s’,k,pelmse);
legend (’MF’,’DEC’, ’LMSE’,2);

axis([0 32 0 0.5]);
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The resulting plot resembles
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Compared to the matched filter and the decorrelator, the linear pre-processing of the LMSE detector
offers an improvement in the bit error rate. Recall that for each bit X;, the decorrelator zeroes
out the interference from all users j # i at the expense of enhancing the receiver noise. When the
number of users is small, the decorrelator works well because the cost of suppressing other users is
small. When the number of users equals the processing gain, the decorrelator owrks poorly because
the noise is gratly enhanced. By comparison, the LMSE detector applies linear processing that
results in an output that minimizes the mean square error between the output and the original
transmitted bit. It works about as well as the decorrelator when the number of users is small. For
a large number of users, it still works better than the matched filter detector.
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Problem Solutions — Chapter 10

Problem 10.2.1 Solution

e In Example 10.3, the daily noontime temperature at Newark Airport is a discrete time,
continuous value random process. However, if the temperature is recorded only in units of
one degree, then the process was would be discrete value.

e In Example 10.4, the number of active telephone calls is discrete time and discrete value.

e The dice rolling experiment of Example 10.5 yields a discrete time, discrete value random

process.

e The QPSK system of Example 10.6 is a continuous time and continuous value random process.

Problem 10.2.2 Solution

The sample space of the underlying experiment is S = {sq, 1, $2,3}. The four elements in the
sample space are equally likely. The ensemble of sample functions is {z(t, s;)|i = 0, 1,2, 3} where

x(t, s;) = cos(2m fot + 7/4 + im/2)

For fy =5/T, this ensemble is shown below.

(0<t<T)

< NAVAV

VAV

0. 0. 0
1
—~ 05
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X o5}
—1
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1
—~ 051
U)N
e o
X 05
—1
0aT 04T

AVAVA

0 0.2T 0.4T

Problem 10.2.3 Solution

0.6T 0.8T

The eight possible waveforms correspond to the bit sequences

{(0,0,0),(1,0,0),(1,1,0),...

The corresponding eight waveforms are:
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Problem 10.2.4 Solution
The statement is false. As a counterexample, consider the rectified cosine waveform X(t) =
R|cos 2w ft| of Example 10.9. When ¢ = 7/2, then cos2wft = 0 so that X(7/2) = 0. Hence
X (m/2) has PDF

Fx(nj2) (@) = b(z) )

That is, X (7/2) is a discrete random variable.

Problem 10.3.1 Solution
In this problem, we start from first principles. What makes this problem fairly straightforward is
that the ramp is defined for all time. That is, the ramp doesn’t start at time ¢t = W.

PIX(t)<z]|=P[t—W <z|=P[W >1t— 2] (1)
Since W >0, if > ¢ then P[W >t — z] = 1. When z < t,
PW>t—a]= too fw (w) dw = e~ =) (2)
Combining these facts, we have

e~ =) 4 < ¢
1 t<ux

Fx (o) =PIV 2 1] = { 0

We note that the CDF contain no discontinuities. Taking the derivative of the CDF F ;) (z) with
respect to x, we obtain the PDF

et <t
fX(t) () = { 0 otherwise (4)
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Problem 10.3.2 Solution

(a)

Each resistor has frequency W in Hertz with uniform PDF

0.025 9980 < r <1020
Tr(r) = { 0 otherwise 1)

The probability that a test yields a one part in 10* oscillator is

10001
p=P[9999 < W < 10001] = / (0.025) dr = 0.05 (2)
9999

To find the PMF of T, we view each oscillator test as an independent trial. A success occurs
on a trial with probability p if we find a one part in 10 oscillator. The first one part in 10%
oscillator is found at time 77 = t if we observe failures on trials 1,...,¢t — 1 followed by a
success on trial £. Hence, just as in Example 2.11, T has the geometric PMF

[ =ptlp t=1,2,...
Pry () = { 9 otherwise (3)

A geometric random variable with success probability p has mean 1/p. This is derived in
Theorem 2.5. The expected time to find the first good oscillator is E[T1] = 1/p = 20 minutes.

Since p = 0.05, the probability the first one part in 10* oscillator is found in exactly 20
minutes is Pr, (20) = (0.95)'%(0.05) = 0.0189.

The time Ty required to find the 5th one part in 10* oscillator is the number of trials needed
for 5 successes. Tj is a Pascal random variable. If this is not clear, see Example 2.15 where
the Pascal PMF is derived. When we are looking for 5 successes, the Pascal PMF is

t=1y,5 t—5
_ (PP =p)tt t=56,...
P (0 { 0 otherwise (4)

Looking up the Pascal PMF in Appendix A, we find that E[T5] = 5/p = 100 minutes. The
following argument is a second derivation of the mean of T5. Once we find the first one part in
10* oscillator, the number of additional trials needed to find the next one part in 10* oscillator
once again has a geometric PMF with mean 1/p since each independent trial is a success with
probability p. Similarly, the time required to find 5 one part in 10* oscillators is the sum of
five independent geometric random variables. That is,

Ts = K1+ Ky + K3 + Ky + K (5)

where each K is identically distributed to 77. Since the expectation of the sum equals the
sum of the expectations,

E[T5] = E Ky + K2 + K3 + K4 + K5] = 5E [K;] = 5/p = 100 minutes (6)
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Problem 10.3.3 Solution

Once we find the first one part in 10% oscillator, the number of additional tests needed to find
the next one part in 10% oscillator once again has a geometric PMF with mean 1/p since each
independent trial is a success with probability p. That is T = T} +T" where T” is independent and
identically distributed to 77. Thus,

E[I|Ty =3| = E[I|Ty = 3]+ E [T'|T} = 3] (1)
=3+ F [T'] = 23 minutes. (2)

Problem 10.3.4 Solution

Since the problem states that the pulse is delayed, we will assume 7" > 0. This problem is difficult
because the answer will depend on ¢. In particular, for t < 0, X(t) = 0 and fx(v) = 0(x). Things
are more complicated when ¢ > 0. For x < 0, P[X(t) > ] = 1. For x > 1, P[X(¢t) > z] = 0.
Lastly, for 0 < x < 1,

PIX()>a] =P [e_(t_T)u(t “T) >z (1)
=Plt+Inz <T <t (2)
= FT (t) — FT (t + lnx) (3)

Note that condition T < ¢ is needed to make sure that the pulse doesn’t arrive after time ¢. The
other condition 1" > ¢t 4+ Inx ensures that the pulse didn’t arrrive too early and already decay too
much. We can express these facts in terms of the CDF of X (¢).

0 x <0
FX(t)(az)zl—P[X(t)>x]: 1+ Fp(t+nz)—Fp(t) 0<z<1 (4)
1 rz>1

We can take the derivative of the CDF to find the PDF. However, we need to keep in mind that
the CDF has a jump discontinuity at £ = 0. In particular, since In0 = —o0,

FX(t) (0) =1+ Fr (—OO) — Fr (t) =1-—Fp (t) (5)
Hence, when we take a derivative, we will see an impulse at © = 0. The PDF of X (¢) is

O ¢

Problem 10.4.1 Solution

Each Y}, is the sum of two identical independent Gaussian random variables. Hence, each Y, must
have the same PDF. That is, the Y}, are identically distributed. Next, we observe that the sequence
of Y}, is independent. To see this, we observe that each Y} is composed of two samples of X, that
are unused by any other Y; for j # k.

Problem 10.4.2 Solution
Each W, is the sum of two identical independent Gaussian random variables. Hence, each W,
must have the same PDF. That is, the W,, are identically distributed. However, since W,,_; and
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W, both use X,,_1 in their averaging, W,,_1 and W, are dependent. We can verify this observation
by calculating the covariance of W,,_1 and W,,. First, we observe that for all n,

E (W] = (B [Xa] + E[Xu-1])/2 = 30 1)

Next, we observe that W,,_; and W, have covariance

Cov (W1, W) = E W1 W] — B [W,] E [Wo_i] 2)
= B [(Xo 1+ X 2) (X + X 1)) — 900 (3)

We observe that for n # m, E[X,X,] = E[X,|E[X,,] = 900 while

E [X?] = Var[X,] + (E[X,])* = 916 (4)
Thus,
900 + 916 + 900 + 900
Cov [Wiy_1, Wy = 22 Z T g900—14 (5)

Since Cov[W,,_1, W,] # 0, W,, and W,,_; must be dependent.

Problem 10.4.3 Solution

The number Y} of failures between successes k£ — 1 and k is exactly y > 0 iff after success k — 1,
there are y failures followed by a success. Since the Bernoulli trials are independent, the probability
of this event is (1 — p)¥p. The complete PMF of Y} is

Py, (y) = { 0 otherwise 1)

Since this argument is valid for all k including £ = 1, we can conclude that Y7, Y5, ... are identically
distributed. Moreover, since the trials are independent, the failures between successes k — 1 and k
and the number of failures between successes k' — 1 and k" are independent. Hence, Y7,Y5,... is an
iid sequence.

Problem 10.5.1 Solution
This is a very straightforward problem. The Poisson process has rate A = 4 calls per second. When
t is measured in seconds, each N (t) is a Poisson random variable with mean 4¢ and thus has PMF

(at)"

Ele ™t n=0,1,2,...

otherwise (1)
Using the general expression for the PMF, we can write down the answer for each part.
(a) Py1y(0) =4% /0! = e~* ~ 0.0183.
(b) Py(1)(4) = 4%e*/4! = 32¢7*/3 ~ 0.1954.

(c) Py(2)(2) = 8%e8/2! = 32¢7% ~ 0.0107.
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Problem 10.5.2 Solution

Following the instructions given, we express each answer in terms of N(m) which has PMF

[ (6m)me M /nl n=0,1,2,...
Prm) (n) = { 0 otherwise (1)

(a) The probability of no queries in a one minute interval is Py;)(0) = 6°¢~°/0! = 0.00248.

(b) The probability of exactly 6 queries arriving in a one minute interval is Py(1y(6) = 6%¢7%/6! =
0.161.

(c) The probability of exactly three queries arriving in a one-half minute interval is Py (g.5)(3) =
33e73/3! = 0.224.

Problem 10.5.3 Solution

Since there is always a backlog an the service times are iid exponential random variables, The time
between service completions are a sequence of iid exponential random variables. that is, the service
completions are a Poisson process. Since the expected service time is 30 minutes, the rate of the
Poisson process is A = 1/30 per minute. Since ¢ hours equals 60¢ minutes, the expected number
serviced is A(60t) or 2¢. Moreover, the number serviced in the first ¢ hours has the Poisson PMF

e 01,2, ...

Pry (n) = { 0 ”! (1)

otherwise

Problem 10.5.4 Solution
Since D(t) is a Poisson process with rate 0.1 drops/day, the random variable D(t) is a Poisson
random variable with parameter o« = 0.1¢. The PMF of D(t). the number of drops after ¢ days, is

(0.1t)%e 01t /d! d=0,1,2,...

PD(t) (d) = { 0 otherwise 1)

Problem 10.5.5 Solution
Note that it matters whether ¢ > 2 minutes. If t < 2, then any customers that have arrived must
still be in service. Since a Poisson number of arrivals occur during (0, ¢],

[ e N n! n=0,1,2,...
P (n) = { 0 otherwise 0=t=<2) 1)

For t > 2, the customers in service are precisely those customers that arrived in the interval (t—2,¢].
The number of such customers has a Poisson PMF with mean A[t — (¢ — 2)] = 2\. The resulting
PMF of N(t) is

[ @eNenl n=0,1,2,...
PN(t) (n) = { 0 otherwise (t=2) (2)
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Problem 10.5.6 Solution

The time T between queries are independent exponential random variables with PDF

o t/8

From the PDF, we can calculate for ¢ > 0,

P[T>t]= /Ot fr () dt’ = o t/8 (2)

Using this formula, each question can be easily answered.
(a) P[T > 4] = e */® =~ 0.951.

(b)

P[T >13,T > 5] 3)
P[T > 5]
P[T>13] ¢ 13/8

_ _ el
= PS5 ~ ~ 0.368 (4)

P[T >13|T > 5] =

(c) Although the time betwen queries are independent exponential random variables, N (t) is not
exactly a Poisson random process because the first query occurs at time ¢ = (0. Recall that
in a Poisson process, the first arrival occurs some time after ¢ = 0. However N(t) — 1 is a
Poisson process of rate 8. Hence, for n =0,1,2,...,

P[N(t)—1=mn] = (t/8)"e /% /nl (5)
Thus, for n =1,2,..., the PMF of N(¢) is
Py (n) = PIN(t) =1 =n—1] = (t/8)"'e”"*/(n - 1)! (6)
The complete expression of the PMF of N(t) is

@8 e (n—1)! n=1,2,..
PN(t) (n) = { 0 otherwise

Problem 10.5.7 Solution
This proof is just a simplified version of the proof given for Theorem 10.3. The first arrival occurs
at time X; > = > 0 iff there are no arrivals in the interval (0, z]. Hence, for x > 0,

P[X1 > a] = P[N(z) = 0] = ()’ /0! = ¢ (1)
Since P[X; < z] =0 for x < 0, the CDF of X is the exponential CDF

FX1($):{O z <0

l—e ™ >0 (2)
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Problem 10.5.8 Solution

(a)

For X; = —InU;, we can write
P[X;>a]=P[-InU; > 2] =PInU; < —2] =P [U; < "] (1)

When z < 0, e > 1 so that P[U; < e *] =1. When x > 0, we have 0 < e™® < 1, implying
P[U; < e7®] = e~*. Combining these facts, we have

1 <0

P[Xi>x]:{ex 2 >0 (2)

This permits us to show that the CDF of Xj is

0 <0

FXi($):1—P[Xi>SL']:{ l—e® >0

We see that X; has an exponential CDF with mean 1.
Note that N = n iff

By taking the logarithm of both inequalities, we see that N = n iff

n+1

ianiz—t>Zani (5)
1=1 =1

Next, we multiply through by —1 and recall that X; = —InU; is an exponential random

variable. This yields N = n iff
n+1

n
ZXi <t< Z X (6)
i1 i=1

Now we recall that a Poisson process N (t) of rate 1 has independent exponential interarrival
times X1, Xo,.... That is, the ith arrival occurs at time 23:1 X;. Moreover, N(t) = n iff
the first n arrivals occur by time t but arrival n + 1 occurs after time ¢. Since the random
variable N (t) has a Poisson distribution with mean ¢, we can write

n n+1 n_—t
t"e
i=1 i=1

Problem 10.6.1 Solution

Customers entering (or not entering) the casino is a Bernoulli decomposition of the Poisson process
of arrivals at the casino doors. By Theorem 10.6, customers entering the casino are a Poisson
process of rate 100/2 = 50 customers/hour. Thus in the two hours from 5 to 7 PM, the number, N,

of customers entering the casino is a Poisson random variable with expected value o = 2-50 = 100.
The PMF of N is

100"e=19%/n! n=0,1,2,...
Py (n) = { 0 otherwise 1)

358



Problem 10.6.2 Solution

In an interval (¢,¢+ A] with an infinitesimal A, let A; denote the event of an arrival of the process
N;(t). Also, let A = A;U A, denote the event of an arrival of either process. Since N;(t) is a Poisson
process, the alternative model says that P[A;] = \;A. Also, since Ny (t)+ N2 (t) is a Poisson process,
the proposed Poisson process model says

PlAl = (A1 + A2)A (1)
Lastly, the conditional probability of a type 1 arrival given an arrival of either type is

_PAAI_PA)_ MA A
P[A|A] = P[j{] _p[Al] _(/\1—|-1)\2)A_)\1+1/\2 )

This solution is something of a cheat in that we have used the fact that the sum of Poisson processes
is a Poisson process without using the proposed model to derive this fact.

Problem 10.6.3 Solution
We start with the case when ¢t > 2. When each service time is equally likely to be either 1 minute
or 2 minutes, we have the following situation. Let M; denote those customers that arrived in the
interval (¢ — 1,1]. All M; of these customers will be in the bank at time ¢ and M is a Poisson
random variable with mean A.

Let M, denote the number of customers that arrived during (¢ — 2,¢ — 1]. Of course, My is
Poisson with expected value A. We can view each of the My customers as flipping a coin to determine
whether to choose a 1 minute or a 2 minute service time. Only those customers that chooses a
2 minute service time will be in service at time t. Let M} denote those customers choosing a 2
minute service time. It should be clear that M) is a Poisson number of Bernoulli random variables.
Theorem 10.6 verifies that using Bernoulli trials to decide whether the arrivals of a rate A Poisson
process should be counted yields a Poisson process of rate pA. A consequence of this result is that a
Poisson number of Bernoulli (success probability p) random variables has Poisson PMF with mean
pA. In this case, M is Poisson with mean A/2. Moreover, the number of customers in service at
time ¢ is N(t) = Mj + MJ}. Since My and M/, are independent Poisson random variables, their sum
N(t) also has a Poisson PMF. This was verified in Theorem 6.9. Hence N (t) is Poisson with mean
E[N(t)] = E[M;] + E[M}] = 3\/2. The PMF of N(t) is

[ (BA/2) e M2l n=0,1,2,... -
P (n) = { 0 otherwise (t=2) (1)

Now we can consider the special cases arising when ¢ < 2. When 0 <t < 1, every arrival is still in
service. Thus the number in service N(t) equals the number of arrivals and has the PMF

[ ()re A n! n=0,1,2,...
P (n) = { 0 otherwise O=t<1) (2)

When 1 <t < 2, let M; denote the number of customers in the interval (¢t —1,¢]. All M; customers
arriving in that interval will be in service at time t. The M5 customers arriving in the interval
(0,t — 1] must each flip a coin to decide one a 1 minute or two minute service time. Only those
customers choosing the two minute service time will be in service at time ¢. Since M5 has a Poisson
PMF with mean A\(¢ — 1), the number M} of those customers in the system at time ¢ has a Poisson
PMF with mean A(¢ — 1)/2. Finally, the number of customers in service at time ¢ has a Poisson
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PMF with expected value E[N(t)] = E[Mi] + E[Mj}] = A+ A(t — 1)/2. Hence, the PMF of N(t)

becomes

(At 4 1)/2)me D2 /nl 0 =0,1,2,...

P = 1<t<2

N () { 0 otherwise (I<t<2) (3)
Problem 10.6.4 Solution

Since the arrival times 51, ..., .5, are ordered in time and since a Poisson process cannot have two
simultaneous arrivals, the conditional PDF fg, g n(S1,...,S,[n) is nonzero only if 51 < s3 <

-+ < 8y < T. In this case, consider an arbitrarily small A; in particular, A < min;(s;11 — s;)/2
implies that the intervals (s;, s; + A] are non-overlapping. We now find the joint probability

Pls1<S1<s14+A,...,8, <S8, <8, +A,N=n)]

that each S; is in the interval (s;,s; + A] and that N = n. This joint event implies that there
were zero arrivals in each interval (s; + A,s;11]. That is, over the interval [0,7], the Poisson
process has exactly one arrival in each interval (s;,s; + A] and zero arrivals in the time period
T — U~ (s, si + A]. The collection of intervals in which there was no arrival had a total duration
of T — nA. Note that the probability of exactly one arrival in the interval (s;,s; + A] is AMAe™
and the probability of zero arrivals in a period of duration T — nA is e *Zn=2) In addition, the
event of one arrival in each interval (s;, s; + A) and zero events in the period of length 7' — nA are
independent events because they consider non-overlapping periods of the Poisson process. Thus,

Plsi<S1<s1+A,...,8, <Sp<sp+A,N=n]= ()\Ae_)‘A)ne_A(T_"A) (1)
— Ay (2)
Since P[N = n] = (\T)"e~*" /n!, we see that

Pls1 <S1<s1+A,...,8, < Sy < s+ AN =1n]
P[81<SlSsl—i-A,...,Sn<Sn§8n—|-A,N:n]

- P[N =n 3)
B ()\A)ne—)\T

= OT)re Tl )
- A (5)

Finally, for infinitesimal A, the conditional PDF of S1,...,S, given N = n satisfies

ISt SulN ($1y...,8p|n) A" = Pls1 < S1 <s1+ A, ...,8, < Sp < sp + AN = n) (6)
n!
=_—A"
™ (7)

Since the conditional PDF is zero unless s; < s9 < --- < 5, < T, it follows that

f (1. smpmy = { T 0Ssi <o <sn <T,
S1,0esSn|N 515+ -+ 5n )0 otherwise.

(8)
If it seems that the above argument had some “hand-waving,” we now do the derivation of

Plsi < S1<s1+A,...,8, < Sp < sy, + A|N =n] in somewhat excruciating detail. (Feel free to
skip the following if you were satisfied with the earlier explanation.)
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For the interval (s, ], we use the shorthand notation O(s,t) and 1(4 ;) to denote the events of 0
arrivals and 1 arrival respectively. This notation permits us to write
Pls1<S1<s14+A,...,8, < Sy <$p+A,N=n)]
=P [0(0,81)1(81,S1+A)0(81+A782)1(82,52+A)0(82+A753) T 1(sn,sn+A)0(sn+A,T)] (9)
The set of events 0 4, O(s,, +a,7), and fori = 1,...,n—1, 0¢5, 4 A s, ,) and 15, 5,1 A) are independent
because each devent depend on the Poisson process in a time interval that overlaps none of the

other time intervals. In addition, since the Poisson process has rate A, P[0 ;)] = e~ At=35) and
P[1(5i75i+A)] = ()\A)ef)‘A. Thus,

Plsi < S1<s14+A,...;8, <Sp <sp+ AN =n]

=P [000,5)] P [Lis1,51+8)] P [O(s1+a,50)] P [Lsns08)] P [0s,48,1)] (10)
— s ()\Ae*m> o As2—s1-4) (AAe*AA> o MNT—sn—4) (11)
= (AA)e T (12)

Problem 10.7.1 Solution

From the problem statement, the change in the stock price is X (8)—X (0) and the standard deviation
of X(8)—X(0) is 1/2 point. In other words, the variance of X (8)—X(0) is Var[X (8) — X (0)] = 1/4.
By the definition of Brownian motion. Var[X (8) — X (0)] = 8a. Hence @ = 1/32.

Problem 10.7.2 Solution

We need to verify that Y (t) = X(ct) satisfies the conditions given in Definition 10.10. First
we observe that Y (0) = X(c-0) = X(0) = 0. Second, we note that since X (¢) is Brownian
motion process implies that Y (¢) — Y (s) = X(ct) — X (cs) is a Gaussian random variable. Further,

X(ct) — X(cs) is independent of X (') for all ¢’ < ¢s. Equivalently, we can say that X (ct) — X (cs)
is independent of X (c¢7) for all 7 < s. In other words, Y (t) — Y'(s) is independent of Y (7) for all
7 < s. Thus Y (¢) is a Brownian motion process.

Problem 10.7.3 Solution

First we observe that Y,, = X, — X,,_1 = X(n)— X (n—1) is a Gaussian random variable with mean
zero and variance «. Since this fact is true for all n, we can conclude that Y7, Ys, ... are identically
distributed. By Definition 10.10 for Brownian motion, Y;,, = X(n) — X(n — 1) is independent of
X (m) for any m < n — 1. Hence Y, is independent of Y;,, = X(m) — X(m — 1) for any m <n — 1.
Equivalently, Y7, Ys,... is a sequence of independent random variables.

Problem 10.7.4 Solution
Recall that the vector X of increments has independent components X,, = W,, — W,,_;. Alterna-
tively, each W,, can be written as the sum

W, = X, (1)
Wy = X1+ Xo (2)
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In terms of matrices, W = AX where A is the lower triangular matrix

1
1 1
A =
1 - 1
Since E[W]| = AFE[X] = 0, it folows from Theorem 5.16 that
1
= ———fx (A7'w).
fw (w) ‘det(A)|fX( W)

()

Since A is a lower triangular matrix, det(A) = 1, the product of its diagonal entries. In addition,

reflecting the fact that each X,, = W,, — W,,_1,

1 Wi
-1 1 Wy =Wy
Alt=10 —-1 1 and AW = | Ws-W>
0 - 0 -1 1 Wi, — Wi |

Combining these facts with the observation that fx(x) = Hszl fx, (zn), we can write

k
fw (w) = fx (A7'w) = [ fx. (wn = wn1),
n=1

which completes the missing steps in the proof of Theorem 10.8.

Problem 10.8.1 Solution

The discrete time autocovariance function is

Cx [m, k] = E[(Xm — px)(Xomtk — px)]

for k =0, Cx[m,0] = Var[X,,,] = 0%. For k # 0, X,;, and X, are independent so that

Cx [m, k] = E[(Xm — px)] B [(Xppik — px)] =
Thus the autocovariance of X, is

0% k=0
CX[mak]:{ OX k;é()

Problem 10.8.2 Solution

Recall that X (t) =t — W where E[W] =1 and E[W?] = 2.
(a) The mean is ux(t) = Eft —W]=t—-E[W]=1t¢—1.
(b) The autocovariance is

Cx(t,7)=E[XH)X({t+7)] —pxOpx(t+7)
=FE[t-W)t+7-W)]—-(t—-1)(t+7-1)

=tt+7)—E[2t+17)W]+E[W?] —tt+7)+2t+7-1

= 2+ T)EW]+2+2t+7—1
=1
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Problem 10.8.3 Solution

In this problem, the daily temperature process results from

2mn
n =16 |1 —cos — | +4X, 1
C 6[ COS365:|+ (1)

where X, is an iid random sequence of N[0, 1] random variables. The hardest part of this problem
is distinguishing between the process C), and the covariance function Cc[k].

(a) The expected value of the process is

2mn 2mn
E[C,] = 16E [1 — cos %] +4FE[X,] =16 [1 — Cos %]

(b) The autocovariance of C,, is

Colmk|=E [(Cm — 16 [1 — cos 232?]) <Cm+k ~16 [1 — cos %} )] (3)

16 k=0
=16F [XmeHc] = { 0 otherwise (4)

(¢) A model of this type may be able to capture the mean and variance of the daily temperature.
However, one reason this model is overly simple is because day to day temperatures are
uncorrelated. A more realistic model might incorporate the effects of “heat waves” or “cold
spells” through correlated daily temperatures.

Problem 10.8.4 Solution
By repeated application of the recursion C,, = C,,—1/2 + 4X,,, we obtain

Cn72 anl
n = 4 X, 1
C T [ 5 T } (1)
Cn—S Xn—2 Xn—l
s+ [ T T 5 T n] (2)
3)
Co X X Co =~ X
— 04y e X, =204y . 4
on + |:2n—1 + on—2 + + :| on + ; an—i ( )
(a) Since Cy, X1, Xo, ... all have zero mean,
ECo] ~ E[X]]
E n| — 4 =
(Cn] == + ; i =0 (5)
(b) The autocovariance is
Co "X, Co m+k X
=FE||=+4 - 4 I
Ce [m> k] <2n + ; 2n—z> om 1k + ; om+k—j (6)
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Since Cp, X1, Xa, ... are independent (and zero mean), E[CyX;] = 0. This implies

m m+k

Co [m, k] 22m+k; + 162 Z om— sz-‘rk J (7)
=1 j=1

For i # j, E[X;X;] = 0 so that only the i = j terms make any contribution to the double
sum. However, at this point, we must consider the cases k > 0 and k < 0 separately. Since
each X; has variance 1, the autocovariance for k£ > 0 is

1 - 1
Cco[m, k] = oamiE T 16 Z o2m+h—2i (8)
i=1
1 16 S m—1
= it 3 > (1/4) (9)
i=1

1 161 — (1/4)™

= 2m+k + 9k 3/4 (10)
For k < 0, we can write
m m+k
Ce [m’ k] 22m+k T 162 Z om— 12m+k’ J <11)
=1 j=1
1 m-+k 1
~ 92mtk +16 Z 92m+k—2i (12)
m—l—k:
+k—
— o Z L4 (13)
1 161 — (1/4)m+k
- 92m+k + ok 3/4 (14)
A general expression that’s valid for all m and k& is
1 16 1 — (1/4)min(mm+k)

(¢) Since E[C;] = 0 for all 7, our model has a mean daily temperature of zero degrees Celsius for
the entire year. This is not a reasonable model for a year.

(d) For the month of January, a mean temperature of zero degrees Celsius seems quite reasonable.
we can calculate the variance of C), by evaluating the covariance at n = m. This yields

1 164(4" - 1)

= 1
Var[C,,] T 3 (16)
Note that the variance is upper bounded by

Var[C,,] < 64/3 (17)

Hence the daily temperature has a standard deviation of 8/v/3 ~ 4.6 degrees. Without actual
evidence of daily temperatures in January, this model is more difficult to discredit.
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Problem 10.8.5 Solution

This derivation of the Poisson process covariance is almost identical to the derivation of the Brown-
ian motion autocovariance since both rely on the use of independent increments. From the definition
of the Poisson process, we know that py(t) = At. When 7 > 0, we can write

Cn(t,7T)=FE[N{#)N({t+ 1) — A+ 7)] (1)
=E[N@)[(N(t+71)— N(t)) + N(@)]] — Nt(t + 1) (2)
=EB[N@#)[N(t+71)— N+ E[N*(t)] = Nt(t +7) (3)

By the definition of the Poisson process, N(t + 7) — N(t) is the number of arrivals in the interval
[t,t + 7) and is independent of N(¢) for 7 > 0. This implies

E[N@GIN{E+7) =N =E[N®]E[N({t+7) = N(t)] = MA({E+7) = M (4)
Note that since N(t) is a Poisson random variable, Var[N (¢)] = At. Hence
E [N?(t)] = Var[N(t)] + (B [N(t)]* = M + (\t)? (5)
Therefore, for 7 > 0,
ON(t,7) = MAE+T) = X) + M+ (M) = N2t +7) = Mt (6)

If 7 < 0, then we can interchange the labels ¢ and ¢+ 7 in the above steps to show Cn (¢, 7) = A(t+7).
For arbitrary ¢ and 7, we can combine these facts to write

On(t,7) = Amin(t, t + 7) (7)

Problem 10.9.1 Solution

For an arbitrary set of samples Y'(t1),...,Y (tx), we observe that Y'(t;) = X (¢; + a). This implies
Iy )yt Wis 5 Uk) = FX(ti4a),... X (teta) (Y155 Yk) (1)

Thus,

fY(tl-i-T),...,Y(tk—‘rT) (Y1, uk) = fX(tl-l—T—l—a),...,X(tk—l—T—l—a) (Y1, Yk) (2)

Since X () is a stationary process,

IX(tr4r4a) X (tptr+a) (YLs -+ Uk) = FX(t14a), X (tata) (Y15 -+ -5 Yk) (3)

This implies
fY(t1+T),..,,Y(tk+T) (y17 v 7yk) = fX(t1+a),...,X(tk+a) (y17 vee 7yk) (4)
= Iy (ty)oy(ty) Yis- -5 Uk) (5)

We can conclude that Y'(t) is a stationary process.
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Problem 10.9.2 Solution
For an arbitrary set of samples Y (¢1),...,Y (tx), we observe that Y'(¢;) = X (at;). This implies

Iy ) vty s Yk) = Fx(aty),. X (aty) (Y15 -+ Yk) (1)
Thus,

fY(tl—f—T),...,Y(tk-l—T) (ylv s ayk) = fX(at1+aT),...,X(atk+aT) (yla oo 7yk) (2)

We see that a time offset of 7 for the Y (¢) process corresponds to an offset of time 7/ = ar for the
X (t) process. Since X (t) is a stationary process,

fY(t1+T),...,Y(tk+T) (yla ) yk) = fX(atl-i-T’),...,X(atk—i—T’) (yb CER) yk) (3)
= fX(at1),... X (aty) (Y15 -+ Yk) (4)
= Iy, vty Wis -5 Uk) (5)

We can conclude that Y'(¢) is a stationary process.

Problem 10.9.3 Solution
For a set of time samples ny,...,n, and an offset k, we note that Y, +x = X((n; + k)A). This
implies

Iy ik Yomin Wls oo Um) = FX (1 48)A),o X (i t8)A) Y15 -5 Y (1)
Since X (t) is a stationary process,

X (1 4+8)A) o X (i 48)A) Y153 Ym) = X (1 A), X () (Y15 -+ Ym) (2)
Since X (n;A) =Y,,, we see that
S vk Yuoe Wloee s Um) = [y Vo, (Y15 -+, Um) (3)
Hence Y, is a stationary random sequence.

Problem 10.9.4 Solution
Since Y, = Xgn,

fYnIH,m,Yan (ylv oo vym) = kan1+kl7-~~7anm+kl (ylv s ’ym) (1)

Stationarity of the X,, process implies

kan1+kly~~~:anm+kl (y17 cee 7ym) = kanp"'vanm (yl) ey ?Jm) (2)

= Yy oY (Y5 e s Ym) - (3)

We combine these steps to write

S vt Yo W1 Ym) = fyay Yo, W1se oo Um) - (4)

Thus Y, is a stationary process.

Comment: The first printing of the text asks whether Y,, is wide stationary if X,, is wide sense
stationary. This fact is also true; however, since wide sense stationarity isn’t addressed until the
next section, the problem was corrected to ask about stationarity.
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Problem 10.9.5 Solution
Given A = a, Y (t) = aX (t) which is a special case of Y (t) = aX(t) + b given in Theorem 10.10.
Applying the result of Theorem 10.10 with b = 0 yields

1 1 Yn
Fy @)y t)a W ynla) = =2 fx @), X (o) <Ev e ;) (1)
Integrating over the PDF f4(a) yields
Y )y (tn) Wi, Yn) 2/0 Fy @),y n)a Wi, .- ynla) fa(a) da (2)
_ > 1 Y1 Yn
—/0 X (@), X (1) (a TR ) fa(a) da (3)

This complicated expression can be used to find the joint PDF of Y (¢; +7),...,Y (t, + 7):

> 1 'l Yn
Iy ti47), ¥ (tntr) W15+ Yn) =/0 a_an(t1+T),...,X(tn+T) (;7 s ;) fa(a) da (4)

Since X (t) is a stationary process, the joint PDF of X (¢; + 7),..., X (¢, + 7) is the same as the
joint PDf of X (¢1),..., X (¢,). Thus

<1 y Yn
fY(t1+T),...,Y(tn+7') (yb s 7yn) = /0 fX(t1+T) ..... X (tn+T1) (_1, s _> fA (a’) da (5)

a—" a a
<1 1 Yn
:/0 X)X (1) (;7 R ;) fa(a) da (6)
= Iy ()oY (ta) (Y151 Yn) (7)

We can conclude that Y'(¢) is a stationary process.

Problem 10.9.6 Solution
Since ¢(-) is an unspecified function, we will work with the joint CDF of Y (¢; + 7),..., Y (t, + 7).
To show Y (t) is a stationary process, we will show that for all 7,

Fy 40y Y () W1 -5 Yn) = By ), ven) (Y1, -+ -5 Un) (1)

By taking partial derivatives with respect to y1, ..., ¥yn, it should be apparent that this implies that
the joint PDF fy (40, v (tn+r) (y1,---,yn) will not depend on 7. To proceed, we write

FY(t1+T),...,Y(tn+T) (y17 R yn) =P [Y(tl + T) SYlyees Y(tn + T) < yn] (2)
=P |gX(t1+7) <y, g(X(tn +7)) < yn (3)
A,
In principle, we can calculate P[A;] by integrating Ix(ti+m),... X(tn+7)(931, ...,xy) over the region

corresponding to event A.. Since X (¢) is a stationary process,

X (ti47) X (tntr) (@15 Tn) = ), X () (T15 -+ -5 Tn) (4)

This implies P[A;] does not depend on 7. In particular,

FY(t1+T),...,Y(tn+T) (y17 oo )yn) =P [AT] (5)
= Plg(X(t1)) <1, 9(X(tn)) < yn) (6)
= Fy ),y (tn) W15+ -5 Yn) (7)
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Problem 10.10.1 Solution
The autocorrelation function Rx(7) = §(7) is mathematically valid in the sense that it meets the
conditions required in Theorem 10.12. That is,

Rx(r) =4(r) >0 (1)
Rx(r) =4(r) = 0(=7) = Rx(-7) (2)
Rx(7) < Rx(0) = 6(0) (3)

However, for a process X (t) with the autocorrelation Rx (7) = §(7), Definition 10.16 says that the
average power of the process is

E[X*(t)] = Rx(0) = 6(0) = o0 (4)
Processes with infinite average power cannot exist in practice.

Problem 10.10.2 Solution
Since Y (t) = A+ X(t), the mean of Y () is

EY(®)]=E[Al+EX(1)] = E[A]l + px (1)

The autocorrelation of Y (¢) is

Ry(t,T)=E[(A+ X)) (A+ X(t+7))] (2)
=E[A’|+E[AJEXM)]+AE[X(t+ 1)+ E[X(t)X(t + )] (3)
= E [A%] +2E [A] px + Rx(7) (4)

We see that neither E[Y (¢)] nor Ry (¢, 7) depend on ¢t. Thus Y (¢) is a wide sense stationary process.

Problem 10.10.3 Solution
In this problem, we find the autocorrelation Ry (¢,7) when

W (t) = X cos 2w fot + Y sin 27 fot, (1)

and X and Y are uncorrelated random variables with E[X] = E[Y] = 0.
We start by writing

Ry (t,7) = E[W(&)W(t+ 7)] (2)
= E[(X cos 27 fot + Y sin 27 fot) (X cos 27 fo(t + 7) + Y sin 2w fo (t + 7))] . (3)

Since X and Y are uncorrelated, E[XY] = E[X|E[Y] = 0. Thus, when we expand E[W (t)W (t + )]
and take the expectation, all of the XY cross terms will be zero. This implies

Rw(t,7)=F [XQ] cos 27 fot cos 2w fo(t + 7) + E [YQ] sin 27 fot sin 27 fo (t + 7) (4)
Since E[X]| = E[Y] =0,

E [X?] = Var[X] — (E[X])* = 0°, E[Y?] = Var[Y] — (E[Y])? = o2 (5)

In addition, from Math Fact B.2, we use the formulas
cos Acos B = % [cos(A — B) + cos(A + B)] (6)
sin Asin B = % [cos(A — B) — cos(A + B)] (7)
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to write

Rw (t,7) = %2 (cos 2w foT + cos 2 fo (2t + 7)) + %2 (cos 2m for — cos 27 fo(2t + 7)) (8)
= 02 cos 27 for (9)

Thus Ry (t,7) = Rw (7). Since
E[W(t)] = E [X] cos 27 fot + E [Y]sin 27 fot = 0, (10)

we can conclude that W (t) is a wide sense stationary process. However, we note that if E[X?] #
E[Y?], then the cos 27 fo(2t + 7) terms in Ry (¢,7) would not cancel and W (t) would not be wide
sense stationary.

Problem 10.10.4 Solution

(a) In the problem statement, we are told that X (¢) has average power equal to 1. By Defini-
tion 10.16, the average power of X (¢) is E[X?(t)] = 1.

(b) Since O has a uniform PDF over [0, 27],

[ 1/@27) 0<6<2rn

fo (0) = { 0 otherwise (1)
The expected value of the random phase cosine is
Elcos2nft +0O)] = /OO cos(2m fot +0) fo (0) dO (2)
2m
= / cos(2m fot + 9)id9 (3)
0 2m
_ %Sinm ot + 02T (4)
_ % (sin(27 fut + 27) — sin(27 fut)) = 0 (5)
(c) Since X(t) and © are independent,

EY(t)] = E[X(t) cos(2nfet + O)] = E[X(t)] E [cos(2m fct + ©)] = 0 (6)

Note that the mean of Y (¢) is zero no matter what the mean of X (¢) since the random phase
cosine has zero mean.

(d) Independence of X (¢) and © results in the average power of Y (¢) being

E[Y?(t)] = E [X*(t) cos*(2m fot + O)] (7)
=B [X?()] E [cos®(2m fot + O)] (8)
= E [cos*(2nf.t + O)] 9)

Note that we have used the fact from part (a) that X (¢) has unity average power. To finish
the problem, we use the trigonometric identity cos? ¢ = (1 + cos2¢)/2. This yields

E[Y*t)]=E % (1+cos(2m(2f)t +©))| =1/2 (10)

Note that Ecos(2m(2f.)t + ©)] = 0 by the argument given in part (b) with 2f. replacing f..
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Problem 10.10.5 Solution
This proof simply parallels the proof of Theorem 10.12. For the first item, Rx[0] = Rx[m,0] =
E[X2]. Since X2, > 0, we must have E[X?2] > 0. For the second item, Definition 10.13 implies
that

Ry [k] = Rx [m, k] = E [Xin Xmik] = E [Xinp 1 Xim] = Bx [m + k, —k] (1)

Since X, is wide sense stationary, Rx[m + k, —k] = Rx|[—k|. The final item requires more effort.
First, we note that when X, is wide sense stationary, Var[X,,] = Cx[0], a constant for all ¢.
Second, Theorem 4.17 says that

[Cx [m, k]| < 0x,,0%,,., = Cx [0]. (2)
Note that Cx[m, k] < |Cx[m, k||, and thus it follows that
Cx [’I?’L, k] < OX O X e = Cx [0]7 (3)

(This little step was unfortunately omitted from the proof of Theorem 10.12.) Now for any numbers
a, b, and ¢, if a < b and ¢ > 0, then (a + ¢)? < (b+ ¢)?. Choosing a = Cx[m, k], b = Cx|[0], and
c= ;L%{ yields
2 2
(Cx [mym+ k] + p&)” < (Cx [0] + %) (4)
In the above expression, the left side equals (Rx[k])? while the right side is (Rx[0])?, which proves
the third part of the theorem.

Problem 10.10.6 Solution
The solution to this problem is essentially the same as the proof of Theorem 10.13 except integrals
are replaced by sums. First we verify that X, is unbiased:

m
E[X,] = B Z Xn] (1)
n=—m
m 1 m
DD B =g D = (2)
n=—m n=-—m
To show cons1stency, it is sufficient to show that lim,, . Var[X,,] = 0. First, we observe that
X — px = 2m+1 Yot (X — px). This implies

Var[X(T)] = E ( ) (3)

=k 2m+1 <Z )(Z(X/_#X))] .
s 3 I ) = )] (5)
BT o 2 Cxlpf =] (6)
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We note that

Z Cx [0 —n] < Z ’C’X [n'—n” (7)
< ) Cx [ =n]l= Y [Cx(k)] < o (8)
n/=—o0 k=—o00
Hence there exists a constant K such that
_ 1 = K
< ——— = .
VarlXo] < Gy n;mK 2m + 1 ©)
Thus limy, —e0 Var[X ] < limy, o gy = 0
Problem 10.11.1 Solution
(a) Since X (t) and Y (¢) are independent processes,
EW®)] =EX®Y ()] =EX®]EY )] = pxpy (1)
In addition,
Ry (t,7) = EW@O)W(t + 7)] (2)
=EXQOY®)X{t+7)Y(t+71)] (3)
=EXOXt+7)]EY)Y(t+7) (4)
= Rx(7)Ry(7) (5)
We can conclude that W (t) is wide sense stationary.
(b) To examine whether X (¢) and W (t) are jointly wide sense stationary, we calculate
Ryx(t,7)=EWH)X({t+7)=E[XH)Y(t)X(t+7). (6)
By independence of X (¢) and Y'(t),
Rwx(t,7) = E[X(O)X(t + 1) E[Y(1)] = py Rx (7). (7)

Since W (t) and X (t) are both wide sense stationary and since Ry x(t,7) depends only on
the time difference 7, we can conclude from Definition 10.18 that W (¢) and X (¢) are jointly
wide sense stationary.

Problem 10.11.2 Solution

To show that X (¢) and X;(t) are jointly wide sense stationary, we must first show that X;(t) is wide
sense stationary and then we must show that the cross correlation Rxx,(¢,7) is only a function of
the time difference 7. For each X;(t), we have to check whether these facts are implied by the fact
that X () is wide sense stationary.
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(a) Since E[X1(t)] = E[X(t + a)] = px and

Ry, (t,7) = E[X1(t) X (t + 7)) (1)
=F[X(t+a)X(t+T1+a)] (2)

= Rx(7), (3)

we have verified that X (t) is wide sense stationary. Now we calculate the cross correlation
Rxx,(t,7) = E[X(t) X (t+ 7)] (4)
=FE[Xt)X(t+ 7+ a)] (5)

= Rx (7 +a). (6)

Since Rx x, (t,7) depends on the time difference 7 but not on the absolute time ¢, we conclude
that X (¢) and X (t) are jointly wide sense stationary.

(b) Since E[X»(t)] = E[X(at)] = px and

Ry, (t,7) = E[Xa(t) Xa(t + 7)) (7)
= FE[X(at)X(a(t + T1))] (8)
= F[X(at)X(at + a7)] = Rx(aT1), 9)
we have verified that Xs(t) is wide sense stationary. Now we calculate the cross correlation
Ry x,(t,m) = E[X()Xa(t +7)] (10)
=FE[X®)X(a(t+7))] (11)
= Rx((a—1)t+1). (12)

Except for the trivial case when a = 1 and Xs(t) = X(¢), Rxx,(t,7) depends on both the
absolute time t and the time difference 7, we conclude that X (¢) and Xs(t) are not jointly
wide sense stationary.

Problem 10.11.3 Solution

(a) Y (t) has autocorrelation function

Ry (t,7) = E[Y ()Y (t + 7)] (1)
=F [X(t — to)X(t + 7= to)] (2)
= Rx(7). (3)
(b) The cross correlation of X (¢) and Y (¢) is
Ryy(t,7) = E[X(8)Y(t +7)] (4)
= E[X(O)X(+71—10)] ()
= Rx (1 — to). (6)

(c) We have already verified that Ry (¢,7) depends only on the time difference 7. Since E[Y (t)] =
E[X(t — tg)] = ux, we have verified that Y (¢) is wide sense stationary.

(d) Since X(t) and Y (t) are wide sense stationary and since we have shown that Rxy (¢,7)
depends only on 7, we know that X (¢) and Y (¢) are jointly wide sense stationary.

Comment: This problem is badly designed since the conclusions don’t depend on the specific
Rx(7) given in the problem text. (Sorry about that!)
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Problem 10.12.1 Solution
Writing Y(t + 1) = fg—H N (v) dv permits us to write the autocorrelation of Y(¢) as

Ry(t7) = E[Y ()Y (t +7)] V /t+TN v) dv du (1)

- g [N (u)N (v)] dv du (2)
I
= /Ot /Ot+T ad(u —v) dv du. (3)

At this point, it matters whether 7 > 0 or if 7 < 0. When 7 > 0, then v ranges from 0 to ¢ + 7 and
at some point in the integral over v we will have v = u. That is, when 7 > 0,

Ry (t,7) = /0 adu = at. (4)

When 7 < 0, then we must reverse the order of integration. In this case, when the inner integral
is over u, we will have u = v at some point so that

Ry(t,T):/OHT/Ota(S(u—v)dudv:/()t+Tadv:a(t+T). (5)

Thus we see the autocorrelation of the output is
Ry(t,7) = amin{t,t + 7} (6)

Perhaps surprisingly, Ry (¢,7) is what we found in Example 10.19 to be the autocorrelation of a
Brownian motion process. In fact, Brownian motion is the integral of the white noise process.

Problem 10.12.2 Solution
Let p; = E[X(t:)].

(a) Since Cx(t1,ta —t1) = poyoe, the covariance matrix is

c_ | Cx(,0)  Cx(ti, tl)} _ [ o7 ,0010'2]
Cx(tz,tl — tz) Cx(tQ,O) pPo102 U%

Since C is a 2 x 2 matrix, it has determinant |C| = o%03(1 — p?).

(b) Is is easy to verify that

1 —p
1 o2 o009
-1 ag 0109
c = 1— p? _}0 1 (2)
0109 O'%

(¢) The general form of the multivariate density for X (¢1), X (t2) is

1

e —l(X—Hx)lcfl(X—Nx) 3
2
(2m)2|C| 2 ¥

f.X(tl),X(tQ) <I’17I‘2) -
where k = 2 and x = [a:l .%'2]/ and px = [,ul ug]/. Hence,
1 1

= . 4
@mk2|C|V?  2m\/ot02(1 - p?) @
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Furthermore, the exponent is

1 1=
—5@-a ) CH (@ — fix)
1 —p
1 1 a_% o102 | |21 — w1
_ RS 5
5 (21 — 1 @9 — po g e R ) S (5)
0109 O’%
<CL‘1 - ,u1>2 ~ 2p(z1 — ) (w2 — p2) n <962 — M2>2
o1 0109 o9
= — 6
2(1 - p?) ©)

Plugging in each piece into the joint PDF fx () x(t,)(71,72) given above, we obtain the
bivariate Gaussian PDF.

Problem 10.12.3 Solution

Let W = [W(t1) Wi(tz) - W(tn)]/ denote a vector of samples of a Brownian motion process.
To prove that W (t) is a Gaussian random process, we must show that W is a Gaussian random
vector. To do so, let

X=[X - X, (1)
= [W(t) W(t2) =W(t) Wlts) = W(t2) -~ Wita) = W(ta-1)] (2)

denote the vector of increments. By the definition of Brownian motion, Xy, ..., X, is a sequence
of independent Gaussian random variables. Thus X is a Gaussian random vector. Finally,

Wy X1 1
Wa X+ X 1 1

W= | | = ) =|. X (3)
W, X +--+ X, 1 - .1

A

Since X is a Gaussian random vector and W = AX with A a rank n matrix, Theorem 5.16 implies
that W is a Gaussian random vector.

Problem 10.13.1 Solution

From the instructions given in the problem, the program noisycosine.m will generate the four
plots.

n=1000; t=0.001%(-n:n);

w=gaussrv(0,0.01, (2*n)+1) ;

%Continuous Time, Continuous Value
xce=2%cos (2*pi*t) + w’;

plot(t,xcc);

xlabel(’\it t’);ylabel(’\it X_{cc}(t)?’);
axis([-1 1 -3 31);

figure; %Continuous Time, Discrete Value
xcd=round(xcc); plot(t,xcd);

xlabel(’\it t’);ylabel(’\it X_{cd}(t)’);
axis([-1 1 -3 31);

figure; JDiscrete time, Continuous Value
ts=subsample(t,100); xdc=subsample(xcc,100);
plot(ts,xdc,’b.?);

xlabel(’\it t’);ylabel(’\it X_{dc}(t)’);
axis([-1 1 -3 3]);

figure; %Discrete Time, Discrete Value
xdd=subsample (xcd,100) ; plot(ts,xdd,’b.’);
xlabel(’\it t’);ylabel(’\it X_{dd}(t)’);
axis([-1 1 -3 31);
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In noisycosine.m, we use a function subsample.m to obtain the discrete time sample functions.
In fact, subsample is hardly necessary since it’s such a simple one-line MATLAB function:

function y=subsample(x,n)

%input x(1), x(2)

%output y(1)=x(1), y(2)=x(1+n), y(3)=x(2n+1)
y=x(1:n:length(x));

However, we use it just to make noisycosine.m a little more clear.

Problem 10.13.2 Solution

>> t=(1:600)’; These commands will simulate the switch for 600 minutes, pro-
>> M=simswitch(10,0.1,t); ducing the vector M of samples of M(t) each minute, the vector
>> Mavg=cumsum(M) ./t; Mavg which is the sequence of time average estimates, and a plot
>> plot (t,M,t,Mavg) ; resembling this one:

150 T T T T T

100

M(t)

50

—— Time Average M(t)
1

O 1 1 1 1
0 100 200 300 400 500 600

From the figure, it appears that the time average is converging to a value in th neighborhood of 100.
In particular, because the switch is initially empty with M (0) = 0, it takes a few hundred minutes
for the time average to climb to something close to 100. Following the problem instructions, we
can write the following short program to examine ten simulation runs:

function Mavg=simswitchavg(T,k)
%Usage: Mavg=simswitchavg(T,k)
%hsimulate k runs of duration T of the
%telephone switch in Chapter 10
%and plot the time average of each run
t=(1:k)’;
%each column of Mavg is a time average sample run
Mavg=zeros(T,k) ;
for n=1:k,
M=simswitch(10,0.1,t);
Mavg(:,n)=cumsum (M) ./t;
end
plot(t,Mavg) ;

The command simswitchavg(600,10) produced this graph:
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From the graph, one can see that even after 7' = 600 minutes, each sample run produces a time
average Mgoo around 100. Note that in Chapter 12, we will able Markov chains to prove that the
expected number of calls in the switch is in fact 100. However, note that even if T is large, My is
still a random variable. From the above plot, one might guess that Mgy has a standard deviation
of perhaps 0 = 2 or ¢ = 3. An exact calculation of the variance of Mg is fairly difficult because
it is a sum of dependent random variables, each of which has a PDF that is in itself reasonably
difficult to calculate.

Problem 10.13.3 Solution

In this problem, our goal is to find out the average number of ongoing calls in the switch. Before
we use the approach of Problem 10.13.2, its worth a moment to consider the physical situation. In
particular, calls arrive as a Poisson process of rate A = 100 call/minute and each call has duration
of exactly one minute. As a result, if we inspect the system at an arbitrary time ¢ at least one
minute past initialization, the number of calls at the switch will be exactly the number of calls
Ni that arrived in the previous minute. Since calls arrive as a Poisson proces of rate A\ = 100
calls/minute. Nj is a Poisson random variable with E[N;] = 100.

In fact, this should be true for every inspection time t. Hence it should surprising if we compute
the time average and find the time average number in the queue to be something other than
100. To check out this quickie analysis, we use the method of Problem 10.13.2. However, unlike
Problem 10.13.2; we cannot directly use the function simswitch.m because the call duration are no
longer exponential random variables. Instead, we must modify simswitch.m for the deterministic
one minute call durations, yielding the function simswitchd.m:

function M=simswitchd(lambda,T,t)
%Poisson arrivals, rate lambda
%Deterministic (T) call duration
%For vector t of times

%M(i) = no. of calls at time t(i)
s=poissonarrivals(lambda,max(t));
y=s+T;

A=countup(s,t);

D=countup(y,t);

M=A-D;

Note that if you compare simswitch.m in the text
with simswitchd.m here, two changes occurred. The
first is that the exponential call durations are replaced
by the deterministic time 7. The other change is
that count(s,t) is replaced by countup(s,t). In
fact, n=countup(x,y) does exactly the same thing as
n=count (x,y); in both cases, n(i) is the number of el-
ements less than or equal to y(i). The difference is that
countup requires that the vectors x and y be nondecreas-
ing.

Now we use the same procedure as in Problem 10.13.2 and form the time average
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>> £=(1:600)’; We form and plot the time average using these commands will
>> M=simswitchd(100,1,t); yield a plot vaguely similar to that shown below.

>> Mavg=cumsum(M) ./t;
>> plot(t,Mavg) ;

105 T T T T T
=3
©
g
©
.é 100 WWM
=1
95 1 1 1 1 1
0 100 200 300 400 500 600

t

We used the word “vaguely” because at t = 1, the time average is simply the number of arrivals in
the first minute, which is a Poisson (o = 100) random variable which has not been averaged. Thus,
the left side of the graph will be random for each run. As expected, the time average appears to
be converging to 100.

Problem 10.13.4 Solution
The random variable S, is the sum of n exponential (A) random variables. That is, S, is an Erlang
(n, A) random variable. Since K = 1 if and only if S,, > T', P[K = 1] = P[S,, > T]. Typically,
P[K = 1] is fairly high because

n  [LINT] _ 1
A ox T
Increasing n increases P[K = 1]; however, poissonarrivals then does more work generating expo-
nential random variables. Although we don’t want to generate more exponential random variables
than necessary, if we need to generate a lot of arrivals (ie a lot of exponential interarrival times),
then MATLAB is typically faster generating a vector of them all at once rather than generating
them one at a time. Choosing n = [1.1A\T'| generates about 10 percent more exponential random
variables than we typically need. However, as long as P[K = 1] is high, a ten percent penalty won’t
be too costly.

When n is small, it doesn’t much matter if we are efficient because the amount of calculation is
small. The question that must be addressed is to estimate P[K = 1] when n is large. In this case,

we can use the central limit theorem because S, is the sum of n exponential random variables.
Since E[S,] = n/\ and Var[S,] = n/)\2,

Sp—n/A T —n/\| _ AT —n
e > _n/)\2]~ ( T ) (2)

To simplify our algebra, we assume for large n that 0.1AT is an integer. In this case, n = 1.1AT

and
P[Sn>T]zQ<O%>=<I>< 1)\11(;> 3)

Thus for large AT, P[K = 1] is very small. For example, if A\T' = 1,000, P[S,, > T] ~ ®(3.01) =
0.9987. If AT = 10,000, P[S, > T] ~ ®(9.5).

E[S,] = 17. (1)

P[S,>T)=P
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Problem 10.13.5 Solution
Following the problem instructions, we can write the function newarrivals.m. For convenience,
here are newarrivals and poissonarrivals side by side.

function s=newarrivals(lam,T) function s=poissonarrivals(lam,T)
%Usage s=newarrivals(lam,T) Y%arrival times s=[s(1) ... s(n)]
%Returns Poisson arrival times % s(m)<= T < s(n+1)

%s=[s(1) ... s(n)] over [0,T] n=ceil (1.1*lamx*T) ;
n=poissonrv(lamxT,1); s=cumsum (exponentialrv(lam,n));
s=sort(T*rand(n,1)); while (s(length(s))< T),

s_new=s (length(s))+ ...
cumsum (exponentialrv(lam,n)) ;
s=[s; s_new];
end
s=s(s<=T);

Clearly the code for newarrivals is shorter, more readable, and perhaps, with the help of
Problem 10.6.4, more logical than poissonarrivals. Unfortunately this doesn’t mean the code
runs better. Here are some cputime comparisons:

>> t=cputime;s=poissonarrivals(1,100000) ;t=cputime-t
t =
0.1110
>> t=cputime;s=newarrivals(1,100000) ;t=cputime-t
t =
0.5310
>> t=cputime;poissonrv(100000,1) ;t=cputime-t
t =
0.5200
>>

Unfortunately, these results were highly repeatable. The function poissonarrivals generated
100,000 arrivals of a rate 1 Poisson process required roughly 0.1 seconds of cpu time. The same
task took newarrivals about 0.5 seconds, or roughly 5 times as long! In the newarrivals code,
the culprit is the way poissonrv generates a single Poisson random variable with expected value
100,000. In this case, poissonrv generates the first 200,000 terms of the Poisson PMF! This
required calculation is so large that it dominates the work need to generate 100,000 uniform random
numbers. In fact, this suggests that a more efficient way to generate a Poisson («) random variable
N is to generate arrivals of a rate a Poisson process until the Nth arrival is after time 1.

Problem 10.13.6 Solution
We start with brownian.m to simulate the Brownian motion process with barriers, Since the goal
is to estimate the barrier probability P[|X (¢)| = b], we don’t keep track of the value of the process
over all time. Also, we simply assume that a unit time step 7 = 1 for the process. Thus, the process
starts at n = 0 at position Wy = 0 at each step n, the position, if we haven’t reached a barrier, is
Wy, = Wy_1 + X,,, where Xy,..., X7 are iid Gaussian (0, /«) random variables. Accounting for
the effect of barriers,

W,, = max(min(W,,_1 + X,,,b), —=b). (1)

To implement the simulation, we can generate the vector x of increments all at once. However to
check at each time step whether we are crossing a barrier, we need to proceed sequentially. (This
is analogous to the problem in Quiz 10.13.)
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In brownbarrier shown below, pb(1) tracks how often the process touches the left barrier at
—b while pb(2) tracks how often the right side barrier at b is reached. By symmetry, P[X (t) = b] =
P[X(t) = —b]. Thus if T is chosen very large, we should expect pb(1)=pb(2). The extent to which
this is not the case gives an indication of the extent to which we are merely estimating the barrier
probability. Here is the code and for each T' € {10,000, 100,000, 1,000,000}, here two sample runs:

function pb=brownwall(alpha,b,T) >> pb=brownwall(0.01,1,1e4)
%pb=brownwall (alpha,b,T) pb =
%Brownian motion, param. alpha 0.0301 0.0353
%walls at [-b, b], sampled >> pb=brownwall(0.01,1,1e4)
%unit of time until time T pb =
%heach Returns vector pb: 0.0417 0.0299
%pb(l)=fraction of time at -b >> pb=brownwall(0.01,1,1e5)
%pb(2)=fraction of time at b pb =
T=ceil(T); 0.0333 0.0360
x=sqrt(alpha) .*gaussrv(0,1,T); >> pb=brownwall(0.01,1,1e5)
w=0;pb=zeros(1,2); pb =
for k=1:T, 0.0341 0.0305
w=w+x (k) ; >> pb=brownwall(0.01,1,1e6)
if (w <= -b) pb =
w=-b; 0.0323 0.0342
pb(1)=pb(1)+1; >> pb=brownwall(0.01,1,1e6)
elseif (w >= b) pb =
w=b; 0.0333 0.0324
pb(2)=pb(2)+1; >>
end
end
pb=pb/T;

The sample runs show that for a = 0.1 and b = 1 that the
P[X(t)=-b]~ P[X(t) =] ~0.03. (2)

Otherwise, the numerical simulations are not particularly instructive. Perhaps the most important
thing to understand is that the Brownian motion process with barriers is very different from the
ordinary Brownian motion process. Remember that for ordinary Brownian motion, the variance
of X(t) always increases linearly with ¢. For the process with barriers, X?(¢) < b* and thus
Var[X (t)] < b?. In fact, for the process with barriers, the PDF of X (¢) converges to a limit as ¢
becomes large. If you're curious, you shouldn’t have much trouble digging in the library to find out
more.

Problem 10.13.7 Solution
In this problem, we start with the simswitch.m code to generate the vector of departure times y.
We then construct the vector I of inter-departure times. The command hist,20 will generate a
20 bin histogram of the departure times. The fact that this histogram resembles an exponential
PDF suggests that perhaps it is reasonable to try to match the PDF of an exponential (1) random
variable against the histogram.

In most problems in which one wants to fit a PDF to measured data, a key issue is how to
choose the parameters of the PDF. In this problem, choosing pu is simple. Recall that the switch
has a Poisson arrival process of rate A so interarrival times are exponential (\) random variables.
If 1/p < 1/, then the average time between departures from the switch is less than the average
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time between arrivals to the switch. In this case, calls depart the switch faster than they arrive
which is impossible because each departing call was an arriving call at an earlier time. Similarly,
if 1/p > 1/X , then calls would be departing from the switch more slowly than they arrived. This
can happen to an overloaded switch; however, it’s impossible in this system because each arrival
departs after an exponential time. Thus the only possibility is that 1/u = 1/A. In the program
simswitchdepart.m, we plot a histogram of departure times for a switch with arrival rate A against
the scaled exponential (\) PDF Ae~**b where b is the histogram bin size. Here is the code:

function I=simswitchdepart(lambda,mu,T)
%Usage: I=simswitchdepart(lambda,mu,T)
Y%Poisson arrivals, rate lambda
%Exponential (mu) call duration

%0ver time [0,T], returns I,

%the vector of inter-departure times
%M(1) = no. of calls at time t(i)
s=poissonarrivals(lambda,T);
y=s+exponentialrv(mu,length(s));
y=sort(y);

n=length(y) ;

I=y-[0; y(1:n-1)]; ’interdeparture times
imax=max(I) ;b=ceil(n/100);

id=imax/b; x=1d/2:id:imax;

pd=hist(I,x); pd=pd/sum(pd);
px=exponentialpdf (lambda,x)*id;
plot(x,px,x,pd);

xlabel(’\it x’);ylabel(’Probability’);
legend (’Exponential PDF’,’Relative Frequency’);

Here is an example of the output corresponding to simswitchdepart(10,1,1000).

01 T T T T T
—— Exponential PDF

0.08 —— Relative Frequency |1
2
Z 0.06 b
©
Q
2 0.04 i
o

0.02

As seen in the figure, the match is quite good. Although this is not a carefully designed statistical
test of whether the inter-departure times are exponential random variables, it is enough evidence
that one may want to pursue whether such a result can be proven.

In fact, the switch in this problem is an example of an M /M /oo queuing system for which
it has been shown that not only do the inter-departure have an exponential distribution, but the
steady-state departure process is a Poisson process. For the curious reader, details can be found,
for example, in the text Discrete Stochastic Processes by Gallager.
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Problem Solutions — Chapter 11

Problem 11.1.1 Solution

For this problem, it is easiest to work with the expectation operator. The mean function of the

output is
EYt)=2+FE[X(t)]=2

The autocorrelation of the output is

Ry(t,7)=FE[2+ X(®)) 2+ X(t+1))]
:E[4+2X(t)+2X(t+T)+X(t)X(t+T)]
=442E[X(@)|+2E[X(t+7)]+ E[XO)X(t+7)]
=4+ Rx(7)

We see that Ry (¢, 7) only depends on the time difference 7. Thus Y'(¢) is wide sense stationary.

Problem 11.1.2 Solution
By Theorem 11.2, the mean of the output is

ny = ;Lx/ h(t) dt

—00

1073
= —3/ (1 —105¢%) dt
0

-3
= —3(t - (105/3)£%)]
= —2x 1073 volts

Problem 11.1.3 Solution
By Theorem 11.2, the mean of the output is

My = MX/ h(t) dt = 4/ e dt = —4aet/" ZO = 4a.
0

—00

Since py = 1 = 4a, we must have a = 1/4.

Problem 11.1.4 Solution

Since E[Y2(t)] = Ry (0), we use Theorem 11.2(a) to evaluate Ry (7) at 7 = 0. That is,

Ry (0) = /OO h(u) /OO h(v) Ry (u — v) dv du

—0o0 — 00

_ / ) / ()06 (u — v) dv du

—0o0 — 00

= 770/ hQ(U) du7

— 00

by the sifting property of the delta function.
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Problem 11.2.1 Solution

(a) Note that

° 1 1 1
Y, = Z hnXion = §Xi+1 + ng + gXifl

n=—oo

By matching coefficients, we see that

hn:{ 1/3 n=-1,0,1

0 otherwise

(b) By Theorem 11.5, the output autocorrelation is

o0

Ry[n]= Y > hhjRx[n+i—jl

1=—00 J=—00

:%Z > Rx[n+i-j

i=—1j=—1

:%(Rx[n—l—Q}—|—2RX[n+1]+3Rx[n]+2Rx[n—1]—i—RX[n—Q])

Substituting in Ry [n] yields

1/3 n=0
2/9 |n|=1
1/9 |n|=2
0 otherwise

Problem 11.2.2 Solution
Applying Theorem 11.4 with sampling period T = 1/4000 s yields

sin(20007kTy) + sin(10007kTs)
20007k
sin(0.57k) + sin(0.257k)
k
= 10sinc(0.5k) + 5sinc(0.25k)

Rx [k] = Rx(kTs) = 10

=20

Problem 11.2.3 Solution

(a) By Theorem 11.5, the expected value of the output is

o0
pw = py Z hp =2py =2

n=—oo
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(b)

Theorem 11.5 also says that the output autocorrelation is

[e.9]

Rwn]= Y Y hihjRyn+i-j (2)

1=—00 j=—00

=3 Ryln+i-j (3)

i=0 j=0
= Ry [n—l]—i—QRy [n]—l—Ry [n—i—l] (4)
For n = -3,
Rw [-3] = Ry [-4] + 2Ry [-3] + Ry [-2] = Ry [-2] = 0.5 (5)
Following the same procedure, its easy to show that Rys[n] is nonzero for |n| = 0,1,2.
Specifically,
0.5 |n|=3
3 In|=2
Rwinl={ 75 |n|=1 (6)
10 n=0

0  otherwise
The second moment of the output is E[W?2] = Ry/[0] = 10. The variance of W,, is

Var[W,] = E [W2] — (E[W,])> =10-2% =6 (7)

This part doesn’t require any probability. It just checks your knowledge of linear systems
and convolution. There is a bit of confusion because h,, is used to denote both the filter
that transforms X, to Y,, as well as the filter that transforms Y,, to W,,. To avoid confusion,
we will use h, to denote the filter that transforms X,, to Y. Using Equation (11.25) for
discrete-time convolution, we can write

Wo= Y hi¥uj, Yooj= Y hiXn (8)

j=—00 i=—00

Combining these equations yields

Wo= Y hj > hiXn (9)

Jj=—00 1=—00

For each j, we make the substitution k£ = ¢ 4+ j, and then reverse the order of summation to
obtain

o0

W= Y hi > e jXow= > | D hihpj | Xns (10)

j=—o0 k=—oc0 k=—o00 Jj=—00

Thus we see that

gk =Y hih . (11)

j=—00

That is, the filter g, is the convolution of the filters izn and h,,.
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In the context of our particular problem, the filter fzn that transforms X, to Y, is given in
Example 11.5. The two filters are

=

= [ho m]"=[1/2 1/2] h=1[h ] =[1 1] (12)

Keep in mind that h, = h, = 0 for n < 0 or n. > 1. From Equation (11),

1/2 k=0
. 1 k=1
gk = hi + hig—1 = 12 k=2 (13)
0 otherwise
Problem 11.2.4 Solution
(a) By Theorem 11.5, the mean output is
v = py Z hyp = (=14+1)puy =0 (1)
(b) Theorem 11.5 also says that the output autocorrelation is
Rynl= > Y hihjRy[n+i—j] (2)

1=—00 j=—00

=>"> hihjRy [n+i— j] (3)

=0 j=0
= —Ry [n—1]+ 2Ry [n] — Ry [n + 1] (4)
For n = -3,
Ry [=3] = =Ry [-4] + 2Ry [-3] = Ry [-2] = Ry [-2] = —0.5 (5)
Following the same procedure, it’s easy to show that Ry [n] is nonzero for |n| = 0,1,2.
Specifically,
—05 |n|=3
-1  In|=2
Rynj=4¢ 05 |n|]=1 (6)
2 n=2>0
0 otherwise

(c) Since E[V,] = 0, the variance of the output is E[V,?] = Ry[0] = 2. The variance of W, is
Var[V,] = E [W2] Ry [0] = 2 (7)
(d) This part doesn’t require any probability. It just checks your knowledge of linear systems

and convolution. There is a bit of confusion because h,, is used to denote both the filter that
transforms X, to Y,, as well as the filter that transforms Y,, to V,,. To avoid confusion, we will
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use fln to denote the filter that transforms X,, to Y,,. Using Equation (11.25) for discrete-time
convolution, we can write

o0 [ee]
Vo= > hiV, Vo= Y hiXp . (8)
j=—00 1=—00
Combining these equations yields
o0 o R
Vo= > by > hiXn (9)
Jj=—00 1=—00

For the inner sum, we make the substitution k£ = ¢+ and then reverse the order of summation

to obtain
Vo= > by > i Xnn= > | D hilwrj | Xock (10)
j=—00 k=—o00 k=—00 \j=—o0
Thus we see that -
fo="Y_ hihij. (11)

j==o0

That is, the filter f,, is the convolution of the filters iLn and h,. In the context of our particular
problem, the filter h,, that transforms X,, to Y}, is given in Example 11.5. The two filters are

h=[ho hi] =[1/2 1/2] h=[hy M) =01 -1 (12)

Keep in mind that h,, = h, = 0 for n < 0 or n > 1. From Equation (11),

12 k=0
- - 0 k=1
Je =hy —hp—1 = 12 k=2 (13)
0 otherwise
Problem 11.2.5 Solution
We start with Theorem 11.5:
Ry[n)= > > hhjRx[n+i—jl (1)
1=—00 J=—00
:Rx[n—1]+2Rx[n]+Rx[n+1] (2)
First we observe that for n < —2 or n > 2,
Ry [n]=Rx[n—1]+2Rx[n]+ Rx[n+1]=0 (3)
This suggests that Rx[n| =0 for |n| > 1. In addition, we have the following facts:
Ry [0] = Rx [—1] + 2R x [0] + Rx (4)

[1] =
Ry [-1] = Rx [-2] + 2Rx [-1] + Rx [0 ] = (5)
Ry [1] = Rx [0]+2Rx [1]+ Rx[2] =1

A simple solution to this set of equations is Rx[0] = 1 and Rx[n] =0 for n # 0.
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Problem 11.2.6 Solution
The mean of Y, = (X,, + Y,,—1)/2 can be found by realizing that Y,, is an infinite sum of the X;’s.

1 1 1

Since the X;’s are each of zero mean, the mean of Y,, is also 0. The variance of Y,, can be expressed
as

1 1 1 1, 1
Var[V,] = |-+ —+ —+...|Var[X] =) (5)e?=(——— —1)o? =0?/3 2
W) = |J g gyt VT = S = (et
The above infinite sum converges to ﬁ —1=1/3, implying
Var[V,,] = (1/3) Var [X] =1/3 (3)
The covariance of Y;11Y; can be found by the same method.
1 1 1 1 1 1
CovlYit1,Y] = [zXn+-Xo1+=Xp o+ [z Xno1+-Xno2+=-Xp3+..] (4)
2 4 8 2 4 8
Since E[X;X;] = 0 for all i # j, the only terms that are left are
=11 N |
Cov[Yir1,Yi] = ) i i1 E[X]] = 3 > EE[XE] (5)
i=1 i=1
Since E[X?] = o2, we can solve the above equation, yielding
Cov [Yiy1,Yi] = 0°/6 (6)
Finally the correlation coefficient of Y; 1 and Y; is
Cov|Yit1, Y]] o%/6 1
PYi s — - 3 3 = 5 (7)
Vel /VarlY] 0/

Problem 11.2.7 Solution

There is a technical difficulty with this problem since X, is not defined for n < 0. This implies
Cx|n, k] is not defined for k < —n and thus C'x[n, k] cannot be completely independent of k. When
n is large, corresponding to a process that has been running for a long time, this is a technical
issue, and not a practical concern. Instead, we will find &% such that Cx[n, k] = Cx[k] for all n
and k for which the covariance function is defined. To do so, we need to express X,, in terms of
20,21,y .y Zyn,. We do this in the following way:

Xpn=cXp1+2Zp1 (1)

= C[CXTL—Q + Zn—Q] + Zn—l (2)

= *[cXn-3+ Zn—3] + Zn—2 + Zn_1 (3)

(4)

=c"Xy+ Cn71Z0 + Cn72ZQ 4+ -+ 2y (5)
n—1

— CnXO + Z Cn_l_iZi (6)
=0
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Since E[Z;] = 0, the mean function of the X, process is

F[X,] = c"E[Xo] + ni 1R [Z) = E[Xo] (7)
=0

Thus, for X, to be a zero mean process, we require that E[Xy] = 0. The autocorrelation function
can be written as

n—1 n+k—1
Rx [n,k] = B[ X, X, 1] = E (C”XO +> c"—l—izi) X+ Y iz (8)
i=0 Jj=0
Although it was unstated in the problem, we will assume that X is independent of Zy, Z1,... so

that E[XoZ;] = 0. Since E[Z;] = 0 and E[Z;Z;] = 0 for i # j, most of the cross terms will drop
out. For k£ > 0, autocorrelation simplifies to

n—1
Rx [n, k] = ¢*"TF Var[X,] + Z A DHR=2052 — 20tk ar Xo] + o2ck [ 9)
—c
i=0
Since E[X,] =0, Var[Xo] = Rx[n,0] = 0 and we can write for k > 0,
k =2
_=2_ ¢ 2n+k [ 2 g
RX[TL,k]—O’ m%—c" <0’ _1—62) (10)
For k < 0, we have
n—1 ' n+k—1 '
Rx[n, k] = E <c"X0 + Zc"llZl) X+ > et g, (11)
i=0 Jj=0
n+k—1
etk Var[Xo] + —k Z 2(ntk—1-7) 52 (12)
1— CQ(n—I—k)
2tk g2 4 52—k
n + o“c W (13)
=2 =2
_ 9 k. 2ntk [ 2 g
=1 =¢ +c" (0’ —1C2> (14)
We see that Rx[n, k] = oc/*l by choosing
52 =(1-c?)o? (15)
Problem 11.2.8 Solution
We can recusively solve for Y,, as follows.
Yn = aXn + aYn—]_ (1)
=aX, +alaX,—1 + aYy,_2] (2)
=aX, +a*X,_1 + a*[aX, o + aYy_3] (3)
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By continuing the same procedure, we can conclude that
n
Y, = Z ajHXn_j +a"Yy
§=0
Since Yy = 0, the substitution i = n — j yields

n
_ E : —i+1
Yn == a™ " XvZ
i=0
Now we can calculate the mean

EY,]=E

n n
Z aniJrlXi] — Z anfiJrlE [Xz] -0
1=0 1=0

To calculate the autocorrelation Ry [m, k], we consider first the case when &k > 0.

m ' m+k ' m m-+k ' '
Cy [m7 k] - E ZamferlXi Z aerkfjJrlXj — Z Z am72+1am+kf]+1E [XzX]]
=0 j=0 i=0 j=0

Since the X is a sequence of iid standard normal random variables,
1 i=y
BX:X;] = { 0 otherwise

Thus, only the ¢ = j terms make a nonzero contribution. This implies
m
Cy [m’ ki] _ Z am7i+1am+k7i+1

=0
m

— Z g2(m—i+1)

=0

For k <0, we start from
m . .
Cy [m7 ,IC] _ Z amfz+1am+kfj+1E [XZX]]

As in the case of k > 0, only the i = j terms make a contribution. Also, since m + k < m,

m~+k m~+k
Cy [m’ k] _ Z am—]-i—lam-i-k—]-‘rl _ a—k Z am+k—]+1am+k—]+1
Jj=0 Jj=0

By steps quite similar to those for k£ > 0, we can show that

C k= a 1 — (q2)ym+k+1
Y[m7] 1_a2a (CL)

A general expression that is valid for all m and k would be

Cy [m, k] = a? Kl [1 _ (q2)ymin(m,m+k)+1
Ym>]_1_a2a (CL)

Since Cy[m, k| depends on m, the Y,, process is not wide sense stationary.
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Problem 11.3.1 Solution

Since the process X,, has expected value E[X,,] = 0, we know that Cx (k) = Rx (k) = 27|, Thus

X = [X 1 X9 X3]/ has covariance matrix

20 271 272 1 1/2 1/4
Cx= |27t 20 2°'f=11/2 1 1/2
272 271 20 1/4 1/2 1

From Definition 5.17, the PDF of X is

1

1,
Jx () = G aldet (G2 =P <_§X CXIX) '

(1)

(2)

If we are using MATLAB for calculations, it is best to decalre the problem solved at this point.
However, if you like algebra, we can write out the PDF in terms of the variables x1, s and x3. To

do so we find that the inverse covariance matrix is

4/3 —2/3 0
Cyx'=1-2/3 5/3 -2/3
0 -2/3 4/3

A little bit of algebra will show that det(Cx) = 9/16 and that

lX,C_lx = 23;% 5_3;% 2_%% — m . 2x913
It follows that
21‘% 5{1,‘3 21;% 2x12 22973
PG = Sampr (‘T‘?‘T* 3 3 )

Problem 11.3.2 Solution
The sequence X, is passed through the filter

h=[ho i ho) =[1 -1 1]

The output sequence is Y.

3)

(1)

(a) Following the approach of Equation (11.58), we can write the output Y3 = [Yl Yo YE;]/ as

Y, hy ho 0 O §0 -1 1 0 0
Y= |Ya| = |ha h1 hy O X1:1—11o
Ys 0 hy hy ho 2 0 1 -1 1
X5 g
H N——

(2)

We note that the components of X are iid Gaussian (0,1) random variables. Hence X has

covariance matrix Cx = I, the identity matrix. Since Y3 = HX,

2 -2 1
Cy,=HCxH =HH'= |-2 3 -2
1 -2 3
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Some calculation (by hand or by MATLAB) will show that det(Cy,) = 3 and that
5o 4 1
1
1 2 2
Some algebra will show that

5yt + 5y5 + 2y3 + Sy1y2 + 25193 + 4y2u3

Y'Cyiy = 3 (5)
This implies Y3 has PDF
s ) 1 e (~3Cxly ) (®
= X - =
Yo T @m)det (Cy, )2 T 0\ 2Y DY
_ L (L Bui s 205+ Syae + 2u1ys + dyaus )
(27)3/2/3 6 '

(b) To find the PDF of Yy = [Yl Yg],, we start by observing that the covariance matrix of Yo
is just the upper left 2 x 2 submatrix of Cy,. That is,

2 -2 4 [3/2 1
Cy, = [_2 3} and Cy, = [ 1 1]. (8)
Since det(Cy,) = 2, it follows that
Fra (9) 1 exp (—2y'Cy )
= X —_—
Y2 Y = 0032 [det (Cry, )12 T 0\ 2Y Ty
= exp (=22 — 2y — 2 ). 10
CROENG Xp< Y1~ 2Y1Y2 — ) (10)
Problem 11.3.3 Solution
The sequence X, is passed through the filter
h=1[hy hi h)' =[1 -1 1] (1)

The output sequence is Y,,. Following the approach of Equation (11.58), we can write the output
Y=[V1 Y2 V3] as

X_1 X—l
Y1 ha hi hg 0 O Xo 1 -1 1 0 0 Xo
Y=|Y|=|0 hy hy hy O| | X1 |=1]0 1 -1 1 o]|X; (2)
Y3 0 0 he hi ho Xo o 0 1 -11 X9
X3 H X3
——
X

Since X,, has autocovariance function Cx (k) = 27 /¥l, X has covariance matrix

1 1/2 1/4 1/8 1/16
1/2 1 1/2 1/4 1/8
Cx=|1/4 1/2 1 1/2 1/4]. (3)
1/8 1/4 1/2 1 1/2
1/16 1/8 1/4 1/2 1
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Since Y = HX,

[3/2 —-3/8 9/16

Cy =HCxH' = |-3/8 3/2 -3/8]. (4)
19/16 —3/8 3/2

Some calculation (by hand or preferably by MATLAB) will show that det(Cy) = 675/256 and that

L[z 2
Cy' = THEAEAE (5)
—4 2 12

Some algebra will show that

12y + 11y5 + 1295 + dy1ys + —8y1ys + 4yays

lcfl
y'Cy'y 15 (6)
This implies Y has PDF
fr (¥) ! exp [ —2y'Cy (7)
—_— X —_—
YY) = o3 [det (Cy )2 TP\ T2V Y Y
16 12y7 + 11y3 + 1293 + 4y1y2 + —8y1y3 + 4y2y3
= ————¢exp|— . (8)
(27)3/215/3 30

This solution is another demonstration of why the PDF of a Gaussian random vector should be
left in vector form.

Comment: We know from Theorem 11.5 that Y,, is a stationary Gaussian process. As a result,
the random variables Y7, Y5> and Y3 are identically distributed and Cy is a symmetric Toeplitz
matrix. This might make on think that the PDF fy(y) should be symmetric in the variables y,
yo and y3. However, because Y5 is in the middle of Y7 and Y3, the information provided by Y; and
Y5 about Y5 is different than the information Y7 and Y5 convey about Y3. This fact appears as
asymmetry in fy(y).

Problem 11.3.4 Solution
The sequence X, is passed through the filter

h=1[hg 1 h)'=[1 0 —1] (1)

The output sequence is Y,,. Following the approach of Equation (11.58), we can write the output
Y=[Vi Vo Y] as

X_4 X_4
Y ho hi he 0 07| Xo 10 -1 0 07]Xo
Y=1|Y2|=1]0 hy by ho O] | Xy |=1]01 0 -1 0]]|X, (2)
Vs 0 0 hy hi ho| | Xy 00 1 0 -1]|X
X3 X X3
X

Since X,, has autocovariance function C'x (k) = 2~*/, X has the Toeplitz covariance matrix

1 1/2 1/4 1/8 1/16
1/2 1 1/2 1/4 1/8
Cx=|1/4 1/2 1 1/2 1/4]. (3)
1/8 1/4 1/2 1 1/2
1/16 1/8 1/4 1/2 1
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Since Y = HX,
3/2 3/8 —9/16
Cy=HCxH = | 3/8 3/2 3/8
-9/16 3/8 3/2

Some calculation (preferably by MATLAB) will show that det(Cy) = 297/128 and that
10/11 —1/3 14/33

Cy'=1|-1/3 5/6 -1/3
14/33 —1/3 10/11
Some algebra will show that
0, 5 0, 2 28 2

1 1

'Cyly = — “ys 4 —ys — = — - - .
yoyy =¥ + 6y2 + e 33/13/2 + 333/13/3 3y2y3
This implies Y has PDF

1 1,
Fr(v) = (27)3/2[det (Cy)]1/2 P <_§y CY1y>
8v/2 < 5, 5 4, 5
exp

(2m)3/23/33 11 3 33 3

5 " 1 14 + 1
11y1 123/2 Ys Yy1y2 Yy1ys Y293 | -

(8)

This solution is yet another demonstration of why the PDF of a Gaussian random vector should

be left in vector form.

Problem 11.4.1 Solution

This problem is solved using Theorem 11.9 with M = 2 and k = 1. The optimum linear predictor

filter h = [ho hl], of X411 given X, = [Xn_l Xn], is given by

h = [Z(l)] = Rx, BRX, X4
where
i Y
and

we o[ ] - (] -

Thus the filter vector h satisfies

- - (ol

Thus h = [6/ 7 -1/ 7]/ and the optimum linear predictor of X, 1 given X,, and X,, 1 is

1 6
:| = __Xn—l + _Xn-

] _Xn—l
7 7

Xpi1 = h'X, = [-1
n+1 — n—[ 7 X
L An

>

To find the mean square error of this predictor, we can calculate it directly as

) [ 6

1 2
e, =FE [(XnJrl - Xn+1)2] =FE <_7Xn1 + §Xn - Xn+1) ] .
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By expanding the square and taking the expectation, each cross-term is of the form E[X;X;] =
Rx|[i — j], so that

c_pl(-ix,+ 8%, - x b1 8% xn) (7)
er, = = n—1 7 n n+1 = n—1 7 n n+1
1 12 2 36 12
= — 0] — —=Rx (1 —Rx |2 —Rx 0] — =Rx |1 Rx |0 8
19 x [0] 19 X[]+7 X[]+49 x [0] 7X[]+ x [0] (8)
86 96 2 3
-2 PRy + 2Ry 2] = 2.
g0 T 0= g x [+ 2 Rx 2] = 2 (9)

This direct method is already tedious, even for a simple filter of order M = 2. A better way to
calculate the mean square error is to recall that Theorem 11.9 is just of Theorem 9.7 expressed in
the terminology of filters. Expressing part (c¢) of Theorem 9.7 in terms of the linear prediction filter
h, the mean square error of the predictor is

¢; = Var[X, 1] — h'Rx, x,., (10)
— Rx[0] - B’ [gi EH (11)
=1 [-1/7 6/7] B?ﬂ = % (12)

For an arbitrary filter order M, Equation (10) is a much simpler way to compute the mean square
error.

Problem 11.4.2 Solution
This problem is solved using Theorem 11.9 with k& = 1. The optimum linear predictor filter
h= [ho hl]/ of X,,+1 given X,, = [Xn_l Xn}/ is given by

< hl _
b= [ho] - RXiRXanM’ (1)
where 0 A
_[Rx[0] Rx[1]] [11 075
Rx, [RX [1] Ry [OJ - [0.75 1.1] (2)
and 2
_ Xn—1 _[Rx[2]] _[05
Thus the filter vector h satisfies
o [m] _[11 0757 [0.5] _ [~0.0193 n
~ |ho| |0.75 1.1 0.75| | 0.6950 |~
Thus h = [0.6950 —0.0193]/ and the optimum linear predictor of X, given X, and X,,_1 is
% W anl
Xnt1 = h'X, = [—0.0193 0.6950} x | = —0.0193X,,_1 + 0.6950.X,,. (5)
To find the mean square error of this predictor, we can calculate it directly as
et =F [(Xn+1 - Xnﬂ)?} - E [(—0.0193)(”71 +0.6950X,, — Xnﬂ)ﬂ . (6)
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We can expand the square and take the expectation term by term since each cross-term is of the
form E[X;X;] = Rx[i — j|. This approach is followed in the solution of Problem 11.4.1 and it is
quite tedious. A better way to calculate the mean square error is to recall that Theorem 11.9 is
just Theorem 9.7 expressed in the terminology of filters. Expressing part (c) of Theorem 9.7 in
terms of the linear prediction filter h, the mean square error of the predictor is

¢; = Var[X,11] — h'Rx, x, ., (7)
= Ry [0] - 1’ [gi EH (8)
=1.1 - [-0.0193 0.6950] B?ﬂ = 0.5884. (9)

Comment: It is instructive to compare this solution to the solution of Problem 11.4.1 where the
random process, denoted X, here to distinguish it from X, in this problem, has autocorrelation
function Kk
1-025k |k <4,
Ry [k = { 0 otherwise.
The difference is simply that R ;[0] = 1, rather than Rx[0] = 1.1 as in this problem. This difference
corresponds to adding an iid noise sequence to X,, to create X,,. That is,

(10)

X, =X, + 2, (11)

where Z,, is an iid additive noise sequence with autocorrelation function Rz[k] = 0.1d[k] that is
independent of the X, process. Thus X, in this problem can be viewed as a noisy version of
X,, in Problem 11.4.1. Because the X,, process is less noisy, the optimal predictor filter of )N(nH
given X,,_1 and X, is h = [6/7 —1/7]/ = [0.8571 —0.1429]/, which places more emphasis on the
current value X, in predicting the next value.

In addition, the mean squared error of the predictor of Xn—i—l is only 3/7 = 0.4285, which is less
than 0.5884. Not surprisingly, the noise in the X, process reduces the performance of the predictor.

Problem 11.4.3 Solution

This problem generalizes Example 11.14 in that —0.9 is replaced by the parameter ¢ and the noise

variance 0.2 is replaced by n?. Because we are only finding the first order filter h = [ho hl]/, it is

relatively simple to generalize the solution of Example 11.14 to the parameter values ¢ and 7.
Based on the observation Y = [Yn_l Yn]/, Theorem 11.11 states that the linear MMSE esti-

mate of X = X, is 1Y where
N —1 —1
h =Ry Rvx, = (Rx, + Rw,)” Rx,x,. (1)

From Equation (11.82), Rx, x, = [Rx[l] Rx [0]]/ =[c 1]/. From the problem statement,

|1 ¢ n? 0 B 1+n? c
RX”+RW"_[C 1}4_[0 772]_[ c L+n?|" 2)
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This implies

-1
— |1+ n? c c
h = [ c 1 +172] [1] (3)
B 1 14 n? —c c (4)
T+ -c2| —c 1+9* 1
_ 1 e’
AT pE-a [14‘772_02]‘ (5)
The optimal filter is
B 1 L+n* —¢ (©)
T (14 n?)2 -2 cn? '

To find the mean square error of this predictor, we recall that Theorem 11.11 is just Theorem 9.7
expressed in the terminology of filters. Expressing part (c¢) of Theorem 9.7 in terms of the linear
estimation filter h, the mean square error of the estimator is

i
e; = Var[X,] — h'Ry, x, (7)
— Var[X,] - h'Rx, x, (8)
= Rx[0]-h’ m (9)
2 9 2. 1_ 2
S e/ e (10)
T+ - &

Note that we always find that e} < Var[X,] = 1 simply because the optimal estimator cannot be
worse than the blind estimator that ignores the observation Y,,.

Problem 11.4.4 Solution

In this problem, we find the mean square estimation error of the optimal first order filter in Prob-
lem 11.4.3. This problem highlights a shortcoming of Theorem 11.11 in that the theorem doesn’t
explicitly provide the mean square error associated with the optimal filter h. We recall from the
discussion at the start of Section 11.4 that Theorem 11.11 is derived from Theorem 9.7 with

— _ 1
h=a= RY Ryx = (Rxn + RWn) RXan (1)

From Theorem 9.7, the mean square error of the filter output is

ej = Var[X] —a'Ryx (2)
«—

= Rx [0] - h'Rx, x, (3)

= Rx [0] - Rx, x, (Rx, + Rw,) 'Rx,x, (4)

Equations (3) and (4) are general expressions for the means square error of the optimal linear filter
that can be applied to any situation described by Theorem 11.11.
To apply this result to the problem at hand, we observe that Rx[0] = ¢’ = 1 and that

W e e 4t e
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This implies

«—
e = Rx [0] - h'Rx,x, (6)
1 c
- 1— 2 1 2 2 7
1+ 722 — 2 [en? 147 = ¢?] 1 (7)
(1+7?)? =

.2 1 + 772 - CQ (9)

BRRNCETOE
The remaining question is what value of ¢ minimizes the mean square error e7. The usual
approach is to set the derivative ddicL to zero. This would yield the incorrect answer ¢ = 0. In fact,

dzez

evaluating the second derivative at ¢ = 0 shows that

sk
|, < 0. Thus the mean square error ej,

is maximum at ¢ = 0. For a more careful analysis, we observe that e} = n?f(z) where

a—T

f@) = = (10)

)
a® —Xx

with z = ¢2, and @ = 1 + 5. In this case, minimizing f(x) is equivalent to minimizing the mean
square error. Note that for Rx[k] to be a respectable autocorrelation function, we must have
|c] < 1. Thus we consider only values of x in the interval 0 < x < 1. We observe that

df(x) a’—a

dr _(a2 —x)? (11)

Since a > 1, the derivative is negative for 0 < x < 1. This implies the mean square error is
minimized by making = as large as possible, i.e., x = 1. Thus ¢ = 1 minimizes the mean square
error. In fact ¢ = 1 corresponds to the autocorrelation function Rx[k] =1 for all k. Since each X,
has zero expected value, every pair of sample X,, and X,,, has correlation coefficient

Cov [ X, Xim]  Rx|[n—m]

P X = \/Var[X,,] Var[X,,,] ~ Rx|0] = (12)

That is, ¢ = 1 corresponds to a degenerate process in which every pair of samples X,, and X,, are
perfectly correlated. Physically, this corresponds to the case where where the random process X,
is generated by generating a sample of a random variable X and setting X,, = X for all n. The
observations are then of the form Y,, = X +Z7,,. That is, each observation is just a noisy observation
of the random variable X. For ¢ = 1, the optimal filter

sl

is just an equally weighted average of the past two samples.

Problem 11.4.5 Solution

This problem involves both linear estimation and prediction because we are using Y, _1, the noisy
observation of X,,, to estimate the future value X,,. Thus we can’t follow the cookbook recipes of
Theorem 11.9 or Theorem 11.11. Instead we go back to Theorem 9.4 to find the minimum mean
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square error linear estimator. In that theorem, X, and Y,,_1 play the roles of X and Y. That is,
our estimate X,, of X, is

Var[X,] \ /2
el ) s - B + B )

By recursive application of X,, = cX,,_1 + Z,,_1, we obtain

Xn = XL(Yn—l) = PXn,Yn_1 <

n
Xo =X+ Y a7, @)
j=1
The expected value of X, is E[X,] = a"E[Xo] + 374 a’1E[Z,_;] = 0. The variance of X, is

Var[X,] = a®" Var[X,] + Z [a? )2 Var[Z,,—;] = a®" Var[Xq] + o Z (3)
7j=1 7j=1
Since Var[Xg] = 02/(1 — ¢?), we obtain
c2110.2 0.2(1 o C2n) 0.2
VarlX,| = -—5+———5 =1 (4)
Note that E[Y,—1] = dE[X,,—1] + E[W,] = 0. The variance of Y,,_; is
d?o?
Var[Y,,_1] = d* Var[X,,_] + Var[W,] = -2 +n? (5)
Since X,, and Y,,_1 have zero mean, the covariance of X, and Y,,_1 is
Cov [er Yn—l] =F [XnYn—l] =F [(CXn—l + Zn—l) (an—l + Wn—l)} (6)
From the problem statement, we learn that
E[X,-1W,-1] =0 E[X,1])E[W,-1] =0
E[Zn—an—l] =0 E[Zn—lwn—l] =0
Hence, the covariance of X,, and Y,,_1 is
Cov [ Xy, Yn—1] = ed Var[X,,_1] (7)
The correlation coefficient of X,, and Y,,_1 is
COV [Xn, Yn 1]
= 8
PXn Yo \/Var[X,,] Var[Y;,_1] ®)
Since E[Y,_1] and E[X,,] are zero, the linear predictor for Xn becomes
. Var[X,] \ /2 Cov [Xp, V1] ed Var[X,,_1]
Xy = T Yi1=——FF— VY 1=—F— Y 9
PXn Yot <Var[Yn_1]> ! Var[Y,,_1] ! Var[Y,,_1] ! ©)
Substituting the above result for Var[X,,], we obtain the optimal linear predictor of X,, given Y;,_.
A 1
‘ Yn—l (10)

" d1+ 21— 2
where 32 = 1?/(d?c?). From Theorem 9.4, the mean square estimation error at step n

* > 1+ ﬂQ
ep(n) = Bl(X, — X)?] = Var[X,](1 — p%, v, ,) = UQm (11)
We see that mean square estimation error e (n) = e}, a constant for all n. In addition, e} is an
increasing function .
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Problem 11.5.1 Solution

To use Table 11.1, we write Rx(7) in terms of the autocorrelation

) sin(mx)
= . 1
sinc(z) — (1)
In terms of the sinc(-) function, we obtain
Rx (1) = 10sinc(20007) + 5 sinc(10007). (2)
From Table 11.1,
10 f 5 f
S = t| =—=—— t 3
x () = 5500 T (2000) T 1000 " (1,000) ®)
Here is a graph of the PSD.
0.012 T T T T T
0.01F 1
0.008 | b
ey
50.006 | 1
0.004 | 1
0.002 | i
—]9500 -1000 —560 (I) 5(I)0 1000 1500
f
Problem 11.5.2 Solution
The process Y (t) has expected value E[Y (¢)] = 0. The autocorrelation of Y (¢) is
Ry (t,7)=E[Y)Y(t+ 1) = E[X(at) X (a(t + 7))] = Rx(aT) (1)
Thus Y (¢) is wide sense stationary. The power spectral density is
o
Sy (f) = / Ry (ar)e 727 dr. (2)
—0o0

At this point, we consider the cases o > 0 and o < 0 separately. For a > 0, the substitution
7' = a7 yields

1 [ , /
Sv ()= [ Rxryersntier’ g - 2xUL0) (3)
a ) o o
When « < 0, we start with Equation (2) and make the substitution 7/ = —ar, yielding
1 o0 . /
v (1) === [ Relerie 5 0
Since Rx(—7") = Rx ('),
1 oe ; / 1
Sy (f) = —/ RX(T')e_]Qﬂ*LaT dr'. = —Sx <i> (5)
—o ) o —o —o
For —a = |af for a@ < 0, we can combine the @ > 0 and « < 0 cases in the expression
1 f
Sv ()= () ()
|l |l

398



Problem 11.6.1 Solution

Since the random sequence X, has autocorrelation function
Rx [K] = &, + (0., (1)
We can find the PSD directly from Table 11.2 with 0.1/% corresponding to a/*/. The table yields

1—-(0.1)2 2 —0.2cos 2w

Sx (¢) =1+ 1+ (0.1)2 — 2(0.1) cos 27¢ - 1.01 — 0.2 cos 2w @)

Problem 11.7.1 Solution
First we show that Sy x(f) = Sxy(—f). From the definition of the cross spectral density,

Svx (f) = / Z Ry x (r)e 92707 dr (1)
Making the subsitution 7/ = —7 yields
Syx (f) = / T Ryx (- drf (@)
By Theorem 10.14, Ry x(—7") = Rxy (7'). This implies
Syx (f) = /_Z Ry (r)e "0 dr! = Sxy (—f) (3)

To complete the problem, we need to show that Sxy(—f) = [Sxy(f)]*. First we note that since
Rxy (7) is real valued, [Rxy (7)]* = Rxy (7). This implies

Sxv (N1 = [ " Ry (7 dr (4)
= /OO RXy(T)e_j27r(_f)T dr (5)
— Sxy (=) (6)

Problem 11.8.1 Solution
Let a = 1/RC'. The solution to this problem parallels Example 11.22.

(a) From Table 11.1, we observe that

2-104 1
SX(f)Zm H(f):m (1)
By Theorem 11.16,
210

Sy (f) - ‘H(f)‘Q Sx (f) - [(27Tf)2 + ag][(27rf)2 4 104] (2)

To find Ry (7), we use a form of partial fractions expansion to write

A

Sy () = = 3

@2 +a T @rf)? 1108
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Note that this method will work only if a # 100. This same method was also used in
Example 11.22. The values of A and B can be found by

2.10% —2-10% 2-104 2-104

(27 f)? + 104 j=ia a?— 104 a? +104 J=iloo a? —10* @)

This implies the output power spectral density is

—10%/a 2a 1 200

Sy (f) = 2 _ 10% (27Tf)2 +a? + a2 — 104 (27Tf)2 + 104

()

Since el and 2¢/((27f)? + ¢?) are Fourier transform pairs for any constant ¢ > 0, we see
that

Ry (7) = %ﬁe—aﬂ n %e—mom (6)
To find a = 1/(RC), we use the fact that
E[Y*(t)] =100 = Ry (0) = ;21841/0%1 - 1_0(;04 (7)
Rearranging, we find that a must satisfy
a® — (10" 4+ 1)a + 100 = 0 (8)
This cubic polynomial has three roots:
a=100 a=-504++v2501  a=—50— /2501 (9)

Recall that @ = 100 is not a valid solution because our expansion of Sy (f) was not valid
for a = 100. Also, we require @ > 0 in order to take the inverse transform of Sy (f). Thus
a = —50+ v2501 =~ 0.01 and RC =~ 100.

Problem 11.8.2 Solution

(a)
(b)

()

(d)

Ry (1) = 6(7) is the autocorrelation function whose Fourier transform is Sy (f) = 1.

The output Y (¢) has power spectral density
Sy (f) = [H(O Sw () = [H(f)* (1)
Since |H(f)| =1 for f € [-B, B], the average power of Y (t) is

o) B
B = [ sind= [ a-2p (2)

Since the white noise W (t) has zero mean, the mean value of the filter output is

EY ()] =E[W()]H(0)=0 3)
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Problem 11.8.3 Solution
Since Sy (f) = |H(f)[?Sx(f), we first find

[H(f)]> = H(f)H*(f) (1)
= (a1€_j27rft1 - aze_ﬂ’rftz) (meﬂﬂﬁ1 - azejzﬂfm) (2)
= ai + a3 + araz (e*ﬂ”f (ta=t) 4 g=d2nf (t“t?’) (3)

It follows that the output power spectral density is
Sy (f) = (ai + a3)Sx (f) + a1a2Sx (f) e > 27 4 41098 (f) 7927/ (171 (4)
Using Table 11.1, the autocorrelation of the output is

Ry (1) = ((I% + a%)Rx(T) + ajag (Rx (T — (t1 —t2)) + Rx (7 + (t1 — t2))) (5)
Problem 11.8.4 Solution
(a) The average power of the input is
B[X2(0)] = Rx(0) = 1 &
(b) From Table 11.1, the input has power spectral density

S () = 5o ™ 2

The output power spectral density is

1 rp2
Sy (f) = [H()ISx (f) ={ ¢ Wl=2 (3)
0 otherwise
(c) The average output power is
00 2
Blvo)= [ se =g [ e (@

This integral cannot be expressed in closed form. However, we can express it in the form of
the integral of a standardized Gaussian PDF by making the substitution f = z,/2/7. With
this subsitution,

V)] = —— me_ZQ/de 5
[YV(t)] N (5)
= ®(V2m) - ®(—v27) (6)
=20(V2r) — 1 = 0.9876 (7)

The output power almost equals the input power because the filter bandwidth is sufficiently
wide to pass through nearly all of the power of the input.
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Problem 11.8.5 Solution

(a) From Theorem 11.13(b),

00 100
:/_ Sx (f) df/ 1074 df = 0.02 (1)

—100
(b) From Theorem 11.17

107*H(f) |f] <100

S () = Dsx (N ={ I/l <100 @

(¢) From Theorem 10.14,
Ryx (1) = Rxy(-7) (3)

From Table 11.1, if g(7) and G(f) are a Fourier transform pair, then g(—7) and G*(f) are a
Fourier transform pair. This implies

—4 7%

Syx () =S = { o0 U =0 @

(d) By Theorem 11.17,
Sy (f) = H*(N)Sxy (f) = [H(f)I* Sx (f) (5)
10741042 £ (20 f)) |f] < 100 .
10 otherwise ()

(e) By Theorem 11.13,

100 10~ 4
= [ s na= [ g v
100 df

1087r2/0 1+ (f/50)2 ®)

By making the substitution, f = 50tané, we have df = 50sec?fdf. Using the identity
1 + tan® @ = sec?d, we have

100 [ten'(2) tan~1(2) _

Problem 11.8.6 Solution

The easy way to do this problem is to use Theorem 11.17 which states

Sxy (f) = H(f)Sx (f) (1)
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(a) From Table 11.1, we observe that

8 1
SX(f):m H(f)zm (2)
From Theorem 11.17,
Sxv (f) = H(f)Sx (f) = ° 3)

[7+ 727 f][16 + (27 f)?]

(b) To find the cross correlation, we need to find the inverse Fourier transform of Sxy(f). A
straightforward way to do this is to use a partial fraction expansion of Sxy (f). That is, by
defining s = j27 f, we observe that

8 ~8/33  1/3  1/11

T+s)A+s)d—s) T+s d+s d—s (4)

Hence, we can write the cross spectral density as

—8/33 1/3 1/
SXY(f)_7_|_j27rf+4+j27'rf+4—jﬂ'f o

Unfortunately, terms like 1/(a — j27f) do not have an inverse transforms. The solution is to
write Sxy (f) in the following way:

—8/33 8/33 1/11 1/11
S = 6
xv () T4jonf (At jerf  Atjonf 41— jonf (6)
 —8/33 8/33 . 8/11 -
T4 g2nf  44g2nf 164 (2nf)2
(8)
Now, we see from Table 11.1 that the inverse transform is
1
Rxy(7) = —%6_7TU(T) + %6_47-11,(7') + ﬁe_4‘7| 9)
Problem 11.8.7 Solution
(a) Since E[N(t)] = pny = 0, the expected value of the output is py = unyH(0) = 0.
(b) The output power spectral density is
Sy (f) = [H()P Si () = 102101 (1)
(c) The average power is
By20) = [ sv(yar= [ w0e iy 2)
=2 x 10—3/ e~ 2X10°f gy (3)
0
=107° (4)
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(d) Since N(t) is a Gaussian process, Theorem 11.3 says Y (¢) is a Gaussian process. Thus the
random variable Y'(¢) is Gaussian with

EY(#H)]=0  Var[Y(t)]=E[Y*#)]=10"" (5)

Thus we can use Table 3.1 to calculate

Y(t) 0.01
PlY 0.01] =P 6
S N O AT 0) ¥
0.01
L= <\/0.001> ")
—1 - 3(0.32) = 0.3745 (8)

Problem 11.8.8 Solution
Suppose we assume that N(t) and Y'(¢) are the input and output of a linear time invariant filter
h(u). In that case,

t o]
Y(t) = / N(u) du = / h(t — w)N () du (1)
0 —00
For the above two integrals to be the same, we must have

1 0<t—u<t
0 otherwise

h(t —u) = {
Making the substitution v = ¢ — u, we have

1 0<v<t
h(v) = { 0 otherwise (3)

Thus the impulse response h(v) depends on ¢. That is, the filter response is linear but not time
invariant. Since Theorem 11.2 requires that h(t) be time invariant, this example does not violate
the theorem.

Problem 11.8.9 Solution

(a) Note that |H(f)| = 1. This implies S, (f) = Sa(f). Thus the average power of M(t) is

i= [ sqa=[ sund-q ®
(b) The average power of the upper sideband signal is
E [U*(t)] = E [M?(t) cos*(2n fot + ©)] (2)
_E [2M(t)M(t) cos(27 fut + ©) sin(27 fut + ©) (3)
+E [M%) sin?(2r ft + 9)} (4)

404



To find the expected value of the random phase cosine, for an integer n # 0, we evaluate

2 1
E [cos(2m fot + nO)] = / cos(2m fot + n0)2—d9
0 m
= Lsin(2 fet +n0)|2"
-~ 2nrw e 0

= ﬁ (sin(27 fet 4 2n7) — sin(27 fet)) = 0

Similar steps will show that for any integer n # 0, the random phase sine also has expected

value
Elsin(2nf.t + nO)] =0

Using the trigonometric identity cos? ¢ = (1 + cos 2¢)/2, we can show

E [cos®’(2nft+0O)] = E [% (14 cos(2m(2f.)t + 2@))] =1/2

Similarly,
E [sin’(21ft +©)] = E B (1 —cos(2m(2f.)t + 2@))} =1/2

In addition, the identity 2sin ¢ cos ¢ = sin 2¢ implies

E 2sin(2n fet + ©) cos(2m fot + ©)] = E[cos(4n ft +20)] =0

(8)

(9)

(10)

(11)

Since M (t) and M (t) are independent of ©, the average power of the upper sideband signal

E[U%(t)] = E [M2(t)] E [cos®(2n ft + ©)] + E [M%)} E [sin®(2 fot + O)]
B [M(t)M(t)] E[2cos(2nfut + ©) sin(21f.t + O)]
=q/2+¢/2+0=¢q

Problem 11.8.10 Solution

(a) Since Sy (f) = 1071 for all f, Ry (1) = 107195(7).
(b) Since © is independent of W (t),

E[V(t) = E[W(t)cos2nfet+©)] = E[W(t)] E[cos(2rfct +O)] =0

(c) We cannot initially assume V'(¢) is WSS so we first find

Ry(t,7) = E[V(#)V(t+71)]

[W(t) cos(2m fot + O)W (t + T) cos(2m fe(t + 7) + O)]
(W)W (t + 7)]|E[cos(27 fot + ©) cos(2m fo(t + 7) + O)]
= 107%5(7)Efcos(27 f.t + ©) cos(2m fo(t + T) + ©)]

E
E
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We see that for all 7 # 0, Ry (t,t+ 7) = 0. Thus we need to find the expected value of
E [cos(2m fot + ©) cos(2mfe(t + 7) + ©O)] (6)

only at 7 = 0. However, its good practice to solve for arbitrary 7:

Elcos(2m fot + ©) cos(2m fo(t +7) + O)] (7)
_ %E[cosm 1) + cos(2m (2t 4+ 7) + 20)] (8)
1 12" 1

= 3 cos(2m fo1) + 3 /0 cos(2m fe(2t + 7) + 29)% de 9)

2m
= % cos(2m fo1) + % sin(27 fo(2t + 1) + 20) (10)

0
= % cos(2m fo1) + % sin(2m fo(2t + 1) + 4m) — % sin(2m fo(2t + 1)) (11)
= % cos(2m fo1) (12)
Consequently,

Ry(t,r) = %10—155(7) cos(2r fur) = %10—155(7) (13)

(d) Since E[V (t)] = 0 and since Ry (t,7) = Ry (7), we see that V(¢) is a wide sense stationary
process. Since L(f) is a linear time invariant filter, the filter output Y (¢) is also a wide sense
stationary process.

(e) The filter input V(¢) has power spectral density Sy (f) = 310715, The filter output has power

spectral density
10-%/2 |f|<B

s =nlsen={ 02 MEE (14)
The average power of Y () is
E[Y%(t)] = /OO Sy (f) df = /B %10—15 df =107B (15)
—o0 —-B

Problem 11.9.1 Solution
The system described in this problem corresponds exactly to the system in the text that yielded
Equation (11.146).

(a) From Equation (11.146), the optimal linear filter is

ey Sx (f)
= 5eth+on ()

In this problem, Rx(7) = sinc(2WT) so that




It follows that the optimal filter is

| /
R W rect (2—) 105 f
H(f) = - ¢
() 0 1542w C (

(b) From Equation (11.147), the minimum mean square error is

[T SIS ) e [
i= [ st =[O0

10° W
=———— [ 107°df
10° + 2W / w

2w
105 4+ 2

2W

(4)
()
(6)

It follows that the mean square error satisfies e; < 0.04 if and only if W < 2,083.3 Hz. What
is occurring in this problem is the optimal filter is simply an ideal lowpass filter of bandwidth
W. Increasing W increases the bandwidth of the signal and the bandwidth of the filter H (f)-
This allows more noise to pass through the filter and decreases the quality of our estimator.

Problem 11.9.2 Solution

The system described in this problem corresponds exactly to the system in the text that yielded

Equation (11.146).
(a) From Equation (11.146), the optimal linear filter is

e Sx (f)
D= geth+on ()

In this problem, Rx () = =290/l 50 that

10*

Sx (f) = (5,000)2 + (27 f)2

It follows that the optimal filter is

10*
- (5,000)2+ (27 )2 _ 10°

H(f) = 104
(5,000)2+4(27 f)

From Table 11.2, we see that the filter H (f) has impulse response

. 10°
h(T) = %6

where o = v/1.025 x 109 = 3.20 x 10%.

(b) From Equation (11.147), the minimum mean square error is

* Sx(H)Sv(f) . [T 4
—o Sx (f) + SN (f) df_/_ooH(f)SN(f) df

—a7]

€] =

=10"° /_Oo H(f)df
oo 10%

=107%h(0) = — = 0.1562.

2c
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Problem 11.10.1 Solution

Although it is straightforward to calculate sample paths of Y, using the filter response Y, =
%Yn—l + %Xn directly, the necessary loops makes for a slow program. A solution using vectors and
matrices tends to run faster. From the filter response, we can write

1

Y1:§X1 (1)
Y—lX +1X (2)
2= A1t 5Xe

1 1 1
V3= -Xi+-Xo+ =X
373 1+4 2+2 3 (3)

1 1 1
Vo= 5nXit o Xt 4+ 5 X (5)
In vector notation, these equations become
Y; /2 0 -+ 0 X,
Yy 1/4 1/2 . | | X2
N A . (©)
. : . . 0 :
Yo /20 - 1/4 1/2| [Xn
~—— - ~—
Y H X

When X is a column of iid Gaussian (0, 1) random variables, the column vector Y = HX is a single
sample path of Y7,...,Y,,. When X is an n x m matrix of iid Gaussian (0, 1) random variables,
each column of Y = HX is a sample path of Yi,...,Y,. In this case, let matrix entry Y; ; denote
a sample Y; of the jth sample path. The samples Y;1,Y;2,...,Y;,, are iid samples of ¥;. We can
estimate the mean and variance of Y; using the sample mean M, (Y;) and sample variance V;,,(Y;)
of Section 7.3. These estimates are

M) = 23y V) =~ (¥ — M (32 ™)
n\13 ~ INE Q nz__]_j:1 2,] n\1i

This is the approach of the following program.

function ymv=yfilter(m);

%ymv (i) is the mean and var (over m paths) of y(i),
%the filter output of 11.2.6 and 11.10.1
X=randn(500,m) ;

H=toeplitz([(0.5)."(1:500)]1,[0.5 zeros(1,499)]);
Y=H*X;

yav=sum(Y,2) /m;

yavmat=yav*ones(1,m);
yvar=sum((Y-yavmat)."2,2)/(m-1);

ymv=[yav yvar];

The commands ymv=yfilter (100) ;plot (ymv) will generate a plot similar to this:
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We see that each sample mean is small, on the other order of 0.1. Note that E[Y;] = 0. For m = 100
samples, the sample mean has variance 1/m = 0.01 and standard deviation 0.1. Thus it is to be
expected that we observe sample mean values around 0.1.

Also, it can be shown (in the solution to Problem 11.2.6 for example) that as ¢ becomes large,
Var[Y;] converges to 1/3. Thus our sample variance results are also not surprising.

Comment: Although within each sample path, Y; and Y;;; are quite correlated, the sample
means of Y; and Yj;; are not very correlated when a large number of sample paths are averaged.
Exact calculation of the covariance of the sample means of Y; and Y;;; might be an interesting
exercise. The same observations apply to the sample variance as well.

Problem 11.10.2 Solution

This is just a MATLAB question that has nothing to do with probability. In the MATLAB oper-
ation R=fft(r,N), the shape of the output R is the same as the shape of the input r. If r is
a column vector, then R is a column vector. If r is a row vector, then R is a row vector. For
fftc to work the same way, the shape of n must be the same as the shape of R. The instruction
n=reshape(0: (N-1) ,size(R)) does this.

Problem 11.10.3 Solution
The program cospaths.m generates Gaussian sample paths with the desired autocorrelation func-
tion Rx (k) = cos(0.04 * pi x k). Here is the code:

function x=cospaths(n,m);

%Generate m sample paths of length n of a
%Gaussian process with ACF R[k]=cos(0.04*pixk)
k=0:n-1;

rx=cos (0.04*pixk)’;

x=gaussvector(0,rx,m) ;

The program is simple because if the second input parameter to gaussvector is a length m vector
rx, then rx is assumed to be the first row of a symmetric Toeplitz covariance matrix. The commands
x=cospaths (100, 10) ;plot(x) will produce a graph like this one:
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We note that every sample path of the process is Gaussian random sequence. However, it would
also appear from the graph that every sample path is a perfect sinusoid. this may seem strange if
you are used to seeing Gaussian processes simply as noisy processes or fluctating Brownian motion
processes. However, in this case, the amplitude and phase of each sample path is random such
that over the ensemble of sinusoidal sample functions, each sample X, is a Gaussian (0, 1) random
variable.

Finally, to confirm that that each sample path is a perfect sinusoid, rather than just resembling
a sinusoid, we calculate the DFT of each sample path. The commands

>> x=cospaths(100,10);
>> X=fft(x);
>> stem((0:99)/100,abs(X));

will produce a plot similar to this:

120 o) T T T T T T T T T o)
100 - -
80 ks ol

< 60 [y 0]
2P o
2|8 8
n(o) (H55fc'x)fjf-f55H556?;”55=Héf;{5H5558?2}“H5iofféi5HH55?56555H5féf;ﬂHH{S?;}H}H}({)?;}HH) 1

The above plot consists of ten overlaid 100-point DF'T magnitude stem plots, one for each Gaussian
sample function. Each plot has exactly two nonzero components at frequencies k£/100 = 0.02 and
(100 — k) /100 = 0.98 corresponding to each sample path sinusoid having frequency 0.02. Note that
the magnitude of each 0.02 frequency component depends on the magnitude of the corresponding
sinusoidal sample path.

Problem 11.10.4 Solution
Searching the MATLAB full product help for inv yields this bit of advice:

In practice, it is seldom necessary to form the explicit inverse of a matrix. A frequent
misuse of inv arises when solving the system of linear equations . One way to solve
this is with = inv(A) x b. A better way, from both an execution time and numerical
accuracy standpoint, is to use the matrix division operator x = A\b. This produces
the solution using Gaussian elimination, without forming the inverse. See \ and / for
further information.

The same discussion goes on to give an example where x = A\b is both faster and more accurate.

Problem 11.10.5 Solution

The function Imsepredictor.m is designed so that if the sequence X,, has a finite duration autocor-
relation function such that Rx[k] = 0 for |k| > m, but the LMSE filter of order M — 1 for M > m
is supposed to be returned, then the lmsepredictor automatically pads the autocorrelation vector
rx with a sufficient number of zeros so that the output is the order M — 1 filter. Conversely, if rx
specifies more values Rx[k] than are needed, then the operation rx(1:M) extracts the M values
Rx[0],..., Rx[M — 1] that are needed.
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However, in this problem Rx[k] = (—0.9)*| has infinite duration. When we pass the truncated
representation rx of length m = 6 and request lmsepredictor (rx,M) for M > 6, the result is that
rx is incorrectly padded with zeros. The resulting filter output will be the LMSE filter for the filter
response

_ | (-09)H |k <5,
Rx k] = { 0 otherwise, (1)

rather than the LMSE filter for the true autocorrelation function.

Problem 11.10.6 Solution
Applying Theorem 11.4 with sampling period Ts = 1/4000 s yields

Rx [k] = Rx(kTs) = 10sinc(0.5k) + 5 sinc(0.25k). (1)

To find the power spectral density Sx(¢), we need to find the DTFT of sinc(¢ok) Unfortunately,
this was omitted from Table 11.2 so we now take a detour and derive it here. As with any derivation
of the transform of a sinc function, we guess the answer and calculate the inverse transform. In
this case, suppose
1 < 2

’¢| = ¢0/ ’ (2)

0 otherwise.

Sx () = o reet(6/ ) = {

We find Rx[k| from the inverse DTFT. For |¢g| <1,

1/2 ‘ 1 [P0/2 1 eimdok _ o—jmok
= j2ﬂ.¢k [ f— _]27T¢k [ — 3
Rx [k] /1/2 Sx (p)e do %0 /%/2 e do %0 Tk sinc(gok)  (3)

Now we apply this result to take the transform of Rx[k] in Equation (1). This yields

10 5
Sx (¢) = 05 rect(¢/0.5) + 09F rect(¢/0.25). (4)
Ideally, an 2N + 1-point DFT would yield a sampled version of the DTFT Sx(¢). However, the
truncation of the autocorrelation Ry [k] to 201 points results in a difference. For N = 100, the DFT
will be a sampled version of the DTFT of Rx[k]rect(k/(2N +1)). Here is a MATLAB program that
shows the difference when the autocorrelation is truncated to 2N + 1 terms.

function DFT=twosincsdft (N);
%Usage: SX=twosincsdft(N);
%Returns and plots the 2N+1

%point DFT of R(-N) ... R(0) ... R(I)
%for ACF R[k] in Problem 11.2.2
k=-N:N;

rx=10*sinc(0.5*k) + 5*sinc(0.25x%k);
DFT=fftc(rx);

M=ceil (0.6%N) ;

phi=(0:M)/(2*N+1);
stem(phi,abs(DFT(1: (M+1))));

xlabel (°\it \phi’);

ylabel(’\it S_X(\phi)’);

Here is the output of twosincsdft (100).
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5,(0)

0 0.05 0.1 0.15 0.2 0.25 0.3
o

From the stem plot of the DFT, it is easy to see the deviations from the two rectangles that make
up the DTFT Sx(¢). We see that the effects of windowing are particularly pronounced at the
break points.

Comment: In twosincsdft, DFT must be real-valued since it is the DFT of an autocorrelation
function. Hence the command stem (DFT) should be sufficient. However, due to numerical precision
issues, the actual DFT tends to have a tiny imaginary hence we use the abs operator.

Problem 11.10.7 Solution
In this problem, we generalize the solution of Problem 11.4.1 using Theorem 11.9 with £ = 1 for

filter order M > 2 The optimum linear predictor filter h = [ho hi --- hM_l], of X, 41 given
Xp=[Xo o1y - Xpo1 Xp]'is given by
[har—1
N . -1
h = : = Ry, Rx,. X, 1 (1)
. ho
where Rx,, is given by Theorem 11.6 and Rx, x,., is given by Equation (11.66). In this problem,
[ [ Xn—n41 Rx [M]
Rx, X, = F ! Xny1| = : : (2)
X, Rx [1]

Going back to Theorem 9.7(a), the mean square error is
* W, 2 PN
e; = E|(Xpp1 — h'X,)?| = Var[X,11] — h'Rx, x,.. ;- (3)

For M > 2, we use the MATLAB function onesteppredictor (r,M) to perform the calculations.

function [h,e]l=onesteppredictor(r,M);
%usage: h=onesteppredictor(r,M);

%input: r=[R_X(0) R_X(1) .. R_X(m-1)]
Y%assumes R_X(n)==0 for n >=m
%output=vector h for lmse predictor

% xx=h’[X(),X(1n-1),..,X(n-M+1)] for X(n+1)
m=length(r);
r=[r(:);zeros(M-m+1,1)];%append zeros if needed
RY=toeplitz(r(1:M));

RYX=r(M+1:-1:2);

h=f1ipud (RY\RYX) ;

e=r(1)-(flipud(h))’*RYX;
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The code is pretty straightforward. Here are two examples just to show it works.

>> [h2,e2]=onesteppredictor(r,2)

h2 =
0.8571
-0.1429

e2 =
0.4286

>> [h4,ed4]=onesteppredictor(r,4)

h4d =
0.8000
0.0000
-0.0000
-0.2000

ed =
0.4000

The problem also requested that we calculate the mean square error as a function of the filter order
M. Here is a script and the resulting plot of the MSE.

honestepmse.m 0.44

r=1-0.25%(0:3); 0.42

ee=[ ]; 0.4

for M=2:10, W 0.38
[h,e]l=onesteppredictor(r,M); 2 0.36

enze=[ee,e]; 0 34

plot(2:10,ee,’-d’); 0.32

xlabel (’\itM’); 03 4 6 8 10

ylabel (’\it MSE’); M

Problem 11.10.8 Solution
This problem generalizes the solution of Problem 11.10.7. to a k-step predictor. The optimum linear

predictor filter h = [ho hi --- hM—l]/ of X, 41 given X,, = [Xn_(M_l) e X Xn]/ is
given by
har—1
<— . -1
h ey : = RXnRX”XTL+k7 (1)
ho
where Rx,, is given by Theorem 11.6 and Rx, x,,, is given by Equation (11.66). In this problem,
anMJrl RX [M + k- 1]
Xn Rx [k]

Going back to Theorem 9.7(a), the mean square error is
* < 2 e
et = B |(Xopr — 7'X0) ] = Var[X,44] — h'Rx,x,,,. (3)

The MATLAB function kpredictor (r,M) implements this solution.
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function h=kpredictor(r,M,k);

%usage: h=kpredictor(r,M,k);

%input: r=[R_X(0) R_X(1) .. R_X(m-1)]

%assumes R_X(n)==0 for n >=m

%output=vector a

% for lmse predictor xx=h’[X(n),X(n-1),..,X(n-N+1)] for X(n+k)
m=length(r);

r=[r(:);zeros(M-m+1,1)]; %appends zeros if needed
RY=toeplitz(r(1:M));

RYX=r (1+k:M+k) ;

h=f1ipud (RY\RYX) ;

The code is pretty straightforward.

Problem 11.10.9 Solution
To generate the sample paths X,, and Y,, is relatively straightforward. For ¢ = n = 1, the solution

to Problem 11.4.5 showed that the optimal linear predictor Xn(Yn_l) of X,, given Y,, 1 is

. cd

Xn = 7612 + (1 — CQ)Yn_l. (1)

In the following, we plot sample paths of X,, and X,. To show how sample paths are similar
for different values of ¢ and d, we construct all samples paths using the same sequence of noise
samples W,, and Z,. In addition, given ¢, we choose Xo = Xoo/Vv'1 — ¢ where X is a Gaussian
(0,1) random variable that is the same for all sample paths. To do this, we write a function
xpathplot (c,d,x00,z,w) which constructs a sample path given the parameters ¢ and d, and the
noise vectors z and w. A simple script predictpaths.m calls xpathplot to generate the requested
sample paths. Here are the two programs:

function [x,xhat]=xpaths(c,d,x00,z,w) %predictpaths.m

n=length(z); w=randn(50,1) ;z=randn(50,1);

n0=(0: (n-1))’; ni=(1:n)’; x00=randn (1) ;

vx=1/(1-¢c"2); xpaths(0.9,10,x00,z,w);

x0=sqrt (vx)*x00; pause;

x=(c.” (n1)*x0)+. .. xpaths(0.9,1,x00,z,w) ;
toeplitz(c.  (n0),eye(l,n))*z; pause;

y=d* [x0;x(1:n-1)]+w; xpaths(0.9,0.1,x00,z,w);

vy=((d"2)*vx) + 1; pause;

xhat=((cxd*vx) /vy)*y; xpaths(0.6,10,x00,z,w) ;

plot(nl,x,’b-’,nl,xhat,’k:’); pause;

axis ([0 50 -3 3]); xpaths(0.6,1,x00,z,w) ;

xlabel(’\itn’); ylabel(’\itX_n’); pause;

xpaths(0.6,0.1,x00,z,w);

Some sample paths for X,, and X, for the requested parameters are shown below. In each pair,
the one-step prediction X, is marked by dots.

-ISVTE;

0 10 20 30 40 50 0 10 20 30 40 50

"

(a) c=0.9,d=10 (d) c=0.6,d=10
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0 10 20 30 40 50 0 10 20 30 40 50
(b) c=09,d=1 () c=06,d=1

T

0 10 20 30 40 50 0 10 20 30 40 50

n

(c) ¢c=0.9,d=0.1 (f) ¢c=0.6,d=0.1
The mean square estimation error at step n was found to be

d?+1
— * — 2 2
eL(n) er o 2 n (1 - CQ) ( )

We see that the mean square estimation error is e} (n) = e}, a constant for all n. In addition, e}
is a decreasing function of d. In graphs (a) through (c), we see that the predictor tracks X, less
well as d decreases because decreasing d corresponds to decreasing the contribution of X,,_1 to the
measurement Y, 1. Effectively, the impact of the measurement noise is increased. As d decreases,
the predictor places less emphasis on the measurement Y, and instead makes predictions closer to
E[X] = 0. That is, when d is small in graphs (c) and (f), the predictor stays close to zero. With
respect to ¢, the performance of the predictor is less easy to understand. In Equation (11), the
mean square error ey is the product of

2 2 2
o 2 (d + 1)(1 —C )
Var[Xn] = m 1- an,Yn,1 = d2 + (1 _ 02) (3)

As a function of increasing 2, Var[X,,] increases while 1 — p?XmYn_l decreases. Overall, the mean
square error ey is an increasing function of c. However, Var[X] is the mean square error obtained
using a blind estimator that always predicts E[X]| while 1 — pg(myn_l characterizes the extent to
which the optimal linear predictor is better than the blind predictor. When we compare graphs
(a)-(c) with ¢ = 0.9 to graphs (d)-(f) with ¢ = 0.6, we see greater variation in X, for larger a but
in both cases, the predictor worked well when d was large.
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Problem Solutions — Chapter 12

Problem 12.1.1 Solution
From the given Markov chain, the state transition matrix is

Poo Poi Py 05 05 0
P=|Py Py Po|l=]05 05 0 (1)
Pyy Py Py 0.25 0.25 0.5

Problem 12.1.2 Solution
This problem is very straightforward if we keep in mind that P;; is the probability that we transition
from state i to state j. From Example 12.1, the state transition matrix is

Py Pm} {1 -p P ]
P = = 1
[PIO Py qg 1—g e

Problem 12.1.3 Solution
In addition to the normal OFF and ON states for packetized voice, we add state 2, the “mini-OFF”
state. The Markov chain is

The only difference between this chain and an arbitrary 3 state chain is that transitions from 0,
the OFF state, to state 2, the mini-OFF state, are not allowed. From the problem statement, the
corresponding Markov chain is

Py Po1 Poe 0.999929 0.000071 0O
P=|Po P11 Pi2| = [0.000100 0.899900 0.1]. (1)
Pyy Poy Poo 0.000100 0.699900 0.3

Problem 12.1.4 Solution
Based on the problem statement, the state of the wireless LAN is given by the following Markov
chain:

0.04

The Markov chain has state transition matrix

0.5 0.5 0 0
0.04 09 006 O
b= 0.04 O 0.9 0.06]" (1)

0.04 0.02 0.04 0.9
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Problem 12.1.5 Solution
In this problem, it is helpful to go fact by fact to identify the information given.

e “...each read or write operation reads or writes an entire file and that files contain a geometric
number of sectors with mean 50.”

This statement says that the length L of a file has PMF

[ A=-ptlp 1=1,2,...
Pr (1) = { 0 otherwise 1)

with p = 1/50 = 0.02. This says that when we write a sector, we will write another sector
with probability 49/50 = 0.98. In terms of our Markov chain, if we are in the write state, we
write another sector and stay in the write state with probability P = 0.98. This fact also
implies Pog + Py1 = 0.02.

Also, since files that are read obey the same length distribution,

Pj; =0.98 Pio + P12 = 0.02 (2)

e “Further, suppose idle periods last for a geometric time with mean 500.”
This statement simply says that given the system is idle, it remains idle for another unit of
time with probability Pyy = 499/500 = 0.998. This also says that Py; + Py = 0.002.

e “After an idle period, the system is equally likely to read or write a file.”
Given that at time n, X,, = 0, this statement says that the conditional probability that

Po1

PXnp1 =1|X5 =0, Xp1 #0] = Bor+ Py

0.5 (3)

Combined with the earlier fact that Py; + Pys = 0.002, we learn that

Py1 = Py = 0.001 (4)

e “Following the completion of a read, a write follows with probability 0.8.”
Here we learn that given that at time n, X,, = 1, the conditional probability that

Prsy

P[Xn+1 - 2|Xn - ]-7Xn+l ;’é 1] - m -

0.8 (5)
Combined with the earlier fact that Pjg + P2 = 0.02, we learn that
Piop = 0.004 Ps =0.016 (6)

e “However, on completion of a write operation, a read operation follows with probability 0.6.”

Now we find that given that at time n, X,, = 2, the conditional probability that

Py

0.6 (7)

Combined with the earlier fact that Pyg + P>1 = 0.02, we learn that

Py =0.008 Py =0.012 (8)
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The complete tree is

Problem 12.1.6 Solution
To determine whether the sequence X,, forms a Markov chain, we write

P X = j1Xn = i, Kot = in-1,. 0, Ko = o

=P [Xni1) = 31 Xomn =6, Xpp(n—1) = in—1,- .., Xo = i (1)
=P [Xm(n—f—l) = ]‘an = Z] (2)
= Pij(m) (3)

The key step is in observing that the Markov property of X, implies that X,,, summarizes the
past history of the X;, process. That is, given Xyp, X (n41) 18 independent of X, for all & < n.

Finally, this implies that the state X, has one-step state transition probabilities equal to the
m-step transition probabilities for the Markov chain X,,. That is, P = P™.

Problem 12.1.7 Solution

Under construction.

Problem 12.1.8 Solution

Under construction.

Problem 12.2.1 Solution

From Example 12.1, the state transition matrix is

_[Poo Poi| _[1—=p p | _ 102 08
P_|:P10 Pn}_{ g 1—¢q| 109 01| (1)

This chain is a special case of the two-state chain in Example 12.5 and Example 12.6 with p = 0.8
and ¢ = 0.9. You may wish to derive the eigenvalues and eigenvectors of P in order to diagonalize
and then find P™. Or, you may wish just to refer to Example 12.6 which showed that the chain
has eigenvalues A\; =1 and Ao =1 — (p + ¢) = —0.7 and that the n-step transition matrix is

Pn_[Pgo(n) POl(n)]_ Z%q [q p} LN [p —p] 2)

Pio(n) Pii(n) g pl prql-a q
109 08] , (=00)"[08 -08 3)
17109 038 1.7 =09 09 |°
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Problem 12.2.2 Solution

From the given Markov chain, the state transition matrix is

Py Py Py 05 05 0
P=|Poy Py Po|l=[05 05 0 (1)
Py Py Py 025 0.25 0.5

The way to find P" is to make the decomposition P = SDS~! where the columns of S are the
eigenvectors of P and D is a diagonal matrix containing the eigenvalues of P. The eigenvalues are

AM=1 Ao =0 A3 =1/2 (2)
The corresponding eigenvectors are
1 -1 0
S1 = 1 So = 1 S3 — 0 (3)
1 0 1
The decomposition of P is
1 -1 0|1 0 O 05 05 0
P=SDS'=|1 1 0/|0 0 0| |-05 05 0 (4)
1 1110 0 05| |-05 —05 1
Finally, P™ is
[1 -1 0] [1 O 0 05 05 0
P"=SD"S!=1{1 1 0 0 0 -05 05 0 (5)
1 0 1|0 0 (0.5"] [-0.5 —0.5 1
I 0.5 0.5
= 0.5 0.5 (6)
0.5 —(0.5)""1 0.5 — (0.5)"+1
Problem 12.3.1 Solution
From Example 12.8, the state probabilities at time n are
p(n) =[5 5]+ [55P0— 5P1 ToPo + 15P1] (1)
with Ao =1 — (p + ¢) = 344/350. With initial state probabilities [py p1] = [1 0],
75 5 -5
p(n) =13 =] +M[z w] (2)
The limiting state probabilities are [rg | = [7/12 5/12]. Note that p;(n) is within 1% of =; if
7w — pj(n)| < 0.01m; (3)
These requirements become
n<001 22 m<o0n (@)
5/12 2=
The minimum value n that meets both requirements is
In0.01
= = 267 5
’V In Ap -‘ 5)

Hence, after 267 time steps, the state probabilities are all within one percent of the limiting state
probability vector. Note that in the packet voice system, the time step corresponded to a 10 ms
time slot. Hence, 2.67 seconds are required.
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Problem 12.3.2 Solution
At time n — 1, let p;(n — 1) denote the state probabilities. By Theorem 12.4, the probability of
state k at time n is

00
pr(n) = sz'(n —1)Py (1)
Since P, = q for every state 7, l::)
pe(n) =) _piln—1)=gq (2)
Thus for any time n > 0, the probability of st::cz kis q.

Problem 12.3.3 Solution

In this problem, the arrivals are the occurrences of packets in error. It would seem that N (¢) cannot
be a renewal process because the interarrival times seem to depend on the previous interarrival
times. However, following a packet error, the sequence of packets that are correct (¢) or in error
(e) up to and including the next error is given by the tree

0.9 e eX=1 e eX=2 e eX=3

0.01 0.01

0.1 ¢ 0.99 ¢ 0.99 ¢

Assuming that sending a packet takes one unit of time, the time X until the next packet error has
the PMF

0.9 r=1
Px (x) =< 0.001(0.99)*72 2=23,... (1)
0 otherwise

Thus, following an error, the time until the next error always has the same PMF. Moreover, this
time is independent of previous interarrival times since it depends only on the Bernoulli trials
following a packet error. It would appear that N(t¢) is a renewal process; however, there is one
additional complication. At time 0, we need to know the probability p of an error for the first
packet. If p = 0.9, then X7, the time until the first error, has the same PMF as X above and
the process is a renewal process. If p £ 0.9, then the time until the first error is different from
subsequent renewal times. In this case, the process is a delayed renewal process.

Problem 12.4.1 Solution

The hardest part of this problem is that we are asked to find all ways of replacing a branch. The
primary problem with the Markov chain in Problem 12.1.1 is that state 2 is a transient state. We
can get rid of the transient behavior by making a nonzero branch probability Pjo or Fpe. The
possible ways to do this are:

e Replace Pyy = 1/2 with Py = 1/2
e Replace Py; = 1/2 with Py = 1/2
e Replace Pj; = 1/2 with Pjg = 1/2
e Replace Pjg = 1/2 with Pjo =1/2

Keep in mind that even if we make one of these replacements, there will be at least one self transition
probability, either Pyy or Pi1, that will be nonzero. This will guarantee that the resulting Markov
chain will be aperiodic.
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Problem 12.4.2 Solution
The chain given in Example 12.11 has two communicating classes as well as the transient state 2. To
create a single communicating class, we need to add a transition that enters state 2. Yet, no matter
how we add such a transition, we will still have two communicating classes. A second transition
will be needed to create a single communicating class. Thus, we need to add two branches. There
are many possible pairs of branches. Some pairs of positive branch probabilities that create an
irreducible chain are

{P12, Po3} {Ps0, Po2} {Ps1, Poa} (1)

Problem 12.4.3 Solution
The idea behind this claim is that if states j and ¢ communicate, then sometimes when we go from
state j back to state j, we will pass through state . If E[T};] = oo, then on those occasions we pass
through ¢, the expected time to go to back to j will be infinite. This would suggest E[T};] = oo
and thus state j would not be positive recurrent. Using a math to prove this requires a little bit of
care.

Suppose E[T;;] = oo. Since i and j communicate, we can find n, the smallest nonnegative
integer such that Pj;(n) > 0. Given we start in state j, let G; denote the event that we go through
state ¢ on our way back to j. By conditioning on Gj,

ET}] = ET);|Gi] PGi] + E [1}|G7] P [Gf] (1)

Since E[T};|GS)P[GS] > 0,
E[Tj;] > E[Tj;|Gi] P [Gi] (2)

Given the event G, T;; = Tj; + T;;. This implies
E[T}5|Gi] = E[Ti|Gi] + E [T;5|Gi] > E[T};|Gi] (3)

Since the random variable Tj; assumes that we start in state i, E[T;;|G;] = E[T;;]. Thus E[T};|G;] >
E[T;j]. In addition, P[G;] > Pj;(n) since there may be paths with more than n hops that take the
system from state j to i. These facts imply

ETj5] = E[T}5|Gi] P |Gi] 2 E [T;] Pji(n) = oo (4)
Thus, state j is not positive recurrent, which is a contradiction. Hence, it must be that E[T;;] < oc.

Problem 12.5.1 Solution
In the solution to Problem 12.1.5, we found that the state transition matrix was

0.998 0.001 0.001
P = {0004 098 0.016 (1)
0.008 0.012 0.98

We can find the stationary probability vector m = [770 m 7T2], by solving 7/ = w'P along with

mo + w1 + e = 1. It’s possible to find the solution by hand but its easier to use MATLAB or a
similar tool. The solution is 7w = [0.7536 0.1159 0.1304].
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Problem 12.5.2 Solution

From the Markov chain given in Problem 12.1.1, the state transition matrix is

05 05 0
P=]05 05 0 (1)
0.25 0.25 0.5
We find the stationary probabilities w = [710 T 7r2]/ by solving
' =n'P Z27Tj =1 (2)
j=0
Of course, one equation of #/ = «’P will be redundant. The three independent equations are
mo = 0.5mg + 0.5 + 0.2579 (3)
Ty = 0.5m (4)
1l=my+m + m2 (5)
From the second equation, we see that mo = 0. This leaves the two equations:
mo = 0.5mg + 0.571 (6)
l=mg+m (7)
Solving these two equations yields my = m; = 0.5. The stationary probability vector is
n'=[m m m]=[05 05 0 (8)

If you happened to solve Problem 12.2.2, you would have found that the n-step transition matrix

is
0.5 0.5 0

P" = 0.5 0.5 0 (9)
0.5 — (0.5t 0.5 - (0.5)"* (0.5)"

From Theorem 12.21, we know that each rows of the n-step transition matrix converges to ©’. In
this case,

0.5 0.5 0 05 0.5 0 7
lim P" = lim 0.5 0.5 0 | =1lim [05 05 0| =|='| (10)
e " 05— (0.5)"T 0.5 — (0.5 (0.5 " 05 05 0 7

Problem 12.5.3 Solution
From the problem statement, the Markov chain is

I-p

P
. V4 P P p .
0—00—0—0
I-p I-p I-p I-p
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The self-transitions in state 0 and state 4 guarantee that the Markov chain is aperiodic. Since the
chain is also irreducible, we can find the stationary probabilities by solving w = #'P; however, in
this problem it is simpler to apply Theorem 12.13. In particular, by partitioning the chain between
states ¢ and ¢ + 1, we obtain

mip = Ti1(1 = p). (1)
This implies ;11 = am; where o = p/(1 — p). It follows that m; = a‘mg. REquiring the stationary
probabilities to sum to 1 yields

4
Zﬂizwo(1+a+a2+a3+a4)zl. (2)
i=0
This implies
1—a’
= 3
o 11—« (3)
Thus, for i =0,1,...,4,
5
p .
1—-ad | 1_<Tp> 2\
- = ) 4
R (1_p 4)
1-p

Problem 12.5.4 Solution
From the problem statement, the Markov chain is

I-p P

The self-transitions in state 0 and state K guarantee that the Markov chain is aperiodic. Since the
chain is also irreducible, we can find the stationary probabilities by solving «/ = «/P; however, in
this problem it is simpler to apply Theorem 12.13. In particular, by partitioning the chain between
states ¢ and ¢ 4+ 1, we obtain

mip = mit1(1 — p). (1)
This implies ;11 = am; where a = p/(1 — p). It follows that m; = a‘mg. REquiring the stationary
probabilities to sum to 1 yields

K
Zm=7ro(1+a+a2+“'+a[():1' (2)
i=0
This implies
l_aKJrl
= 3
mo = (3)
Thus, for i =0,1,..., K,
K+1
ek () s,y
. o = ) (4)
l—a 1— L) 1—-p
1-p
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Problem 12.5.5 Solution

For this system, it’s hard to draw the entire Markov chain since from each state n there are six
branches, each with probability 1/6 to states n +1,n+2,...,n+ 6. (Of course, if n +k > K — 1,
then the transition is to state n + k& mod K.) Nevertheless, finding the stationary probabilities is
not very hard. In particular, the nth equation of 7’ = /P yields

Tn = 6 (7Tn76 + -5+ Tn-a + Tpn_3+ Tpn_o+ anl) . (1)

Rather than try to solve these equations algebraically, it’s easier to guess that the solution is
r=[1/K 1)K - 1/K]. (2)
It’s easy to check that 1/K = (1/6)-6-(1/K)

Problem 12.5.6 Solution
This system has three states:

0 front teller busy, rear teller idle
1 front teller busy, rear teller busy
2 front teller idle, rear teller busy

We will assume the units of time are seconds. Thus, if a teller is busy one second, the teller will
become idle in th next second with probability p = 1/120. The Markov chain for this system is

Ip p-p) I-p

o () e ()
)3
a p(I-p) p
We can solve this chain very easily for the stationary probability vector 7. In particular,
mo = (1 —p)mo +p(1 — p)m (1)
This implies that 79 = (1 — p)my. Similarly,
m = (1 —p)me +p(1 —p)m (2)

yields my = (1 — p)my. Hence, by applying 7y + 71 + m2 = 1, we obtain

1-—p
=Ty = =11
Mo =Ty = g 2 9/358 (3)
= =12 4
m=3 5 0/358 (4)

The stationary probability that both tellers are busy is 7 = 120/358.
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Problem 12.5.7 Solution

In this case, we will examine the system each minute. For each customer in service, we need to
keep track of how soon the customer will depart. For the state of the system, we will use (4, j), the
remaining service requirements of the two customers, To reduce the number of states, we will order
the requirements so that ¢ < j. For example, when two new customers start service each requiring
two minutes of service, the system state will be (2,2). Since the system assumes there is always a
backlog of cars waiting to enter service, the set of states is

0 (0,1) One teller is idle, the other teller has a customer requiring one more minute of service
1 (1,1) Each teller has a customer requiring one more minute of service.

2 (1,2) One teller has a customer requring one minute of service. The other teller has a customer
requiring two minutes of service.

3 (2,2) Each teller has a customer requiring two minutes of service.

The resulting Markov chain is shown on the right. Note that when we departing
from either state (0,1) or (1,1) corresponds to both custoemrs finishing service
and two new customers entering service. The state transiton probabilities reflect
the fact that both customer will have two minute service requirements with
probability 1/4, or both customers will hae one minute service requirements
with probability 1/4, or one customer will need one minute of service and the
other will need two minutes of service with probability 1/2.

Writing the stationary probability equations for states 0, 2, and 3 and adding the constraint
>_; ™ = 1 yields the following equations:

To = my (1)
72 = (1/2)m + (1/2)m, )
T3 = (1/4)m + (1/4)m (3)

1=mp+m +m2+ 73 (4)

Substituting o = mg in the second equation yields m; = 7. Substituting that result in the third
equation yields w3 = m/2. Making sure the probabilities add up to 1 yields

T=[m ™ m 773],:[2/7 2/7 27 1/7]/. (5)

Both tellers are busy unless the system is in state 0. The stationary probability both tellers are
busy is 1 — mg = 5/7.

Problem 12.5.8 Solution

Under construction.

Problem 12.5.9 Solution

Under construction.
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Problem 12.6.1 Solution

Equivalently, we can prove that if P;; # 0 for some i, then the chain cannot be
periodic. So, suppose for state i, P; > 0. Since P; = P;;(1), we see that the s

largest d that divides n for all n such that Pj;(n) > 0is d = 1. Hence, state i is

aperiodic and thus the chain is aperiodic. e.o
The converse that P; = 0 for all ¢ implies the chain is periodic is false. As a W
counterexample, consider the simple chain on the right with P; = 0 for each i. *° -
Note that Pyp(2) > 0 and Ppo(3) > 0. The largest d that divides both 2 and 3 a

is d = 1. Hence, state 0 is aperiodic. Since the chain has one communicating
class, the chain is also aperiodic.

Problem 12.6.2 Solution
The Markov chain for this system is

P[N>1|N >0] P[N>2|N >1] P[N>3|N >2] P[N>K-I|N >K-2] P[N >K|N >K-I]

P[N=3|N >2]
P[N=K|N >K-1]

PIN=K+I|N >K]

Note that P[N > 0] =1 and that

P[N >n,N >n —1] PN > n]

PN N -1 = = . 1

N> n|N>mn—1] PN >n—1 PIN>n—1] (1)
Solving 7’ = /P yields

m =P[N >1|N > 0]m = P[N > 1] m (2)
PN > 2]

=P|N>2|N>1 =—————m=P|N>2

2 [ > ’ > ]’7‘1’1 P[N>1]7T1 [ > ]7‘(‘0 (3)

PN > n]

T =P[N >n|N>n—1]m,_1 = Tn—1 = P [N > n]m (4)

PN >n—1]

Next we apply the requirement that the stationary probabilities sum to 1. Since P[N < K + 1] =1,
we see for n > K + 1 that P[N > n] = 0. Thus

K K 00
I:Z)WH:WOZOP[N>7L]:WOE:OP[N>n]. (5)

From Problem 2.5.11, we recall that > > P[N > n] = E[N]. This implies 7o = 1/E[N] and that

PN > n]
== - 6
™= TR (©)
This is exactly the same stationary distribution found in Quiz 12.5! In this problem, we can view

the system state as describing the age of an object that is repeatedly replaced. In state 0, we start
with a new (zero age) object, and each unit of time, the object ages one unit of time. The random
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variable N is the lifetime of the object. A transition to state 0 corresponds to the current object
expiring and being replaced by a new object.

In Quiz 12.5, the system state described a countdown timer for the residual life of an object. At
state 0, the system would transition to a state N = n corresponding to the lifetime of n for a new
object. This object expires and is replaced each time that state 0 is reached. This solution and the
solution to Quiz 12.5 show that the age and the residual life have the same stationary distribution.
That is, if we inspect an object at an arbitrary time in the distant future, the PMF of the age of
the object is the same as the PMF of the residual life.

Problem 12.6.3 Solution

Consider an arbitrary state ¢ € Cj. To show that state ¢ has period L, we must show that Pj;(n) > 0
implies n is divisible by L. Consider any sequence of states 4,41, 12, ..., 4, = ¢ that returns to state ¢
in n steps. The structure of the Markov chain implies that i; € Cjy1, 72 € Cj19 and so on. In general,
ij € C(144) moa - Moreover, since state i € Cj, i, = @ only if i, € C. Since i, € C(141) mod L, W€
must have that (I +n) mod L = [. This occurs if and only if n is divisible by L.

Problem 12.6.4 Solution

This problem is easy as long as you don’t try to prove that the chain must have a single communi-
cating class. A counterexample is easy to find. Here is a 4 state Markov chain with two recurrent
communicating classes and each state having period 2. The two classes Cy and C are shown.

From each state i € Cp, all transitions are to states j € Cy. Similarly, from each state i € C1,
only transitions to states j € Cj are permitted. The sets {0, 1} and {2,3} are each communicating
classes. However, each state has period 2.

Problem 12.6.5 Solution
Since the Markov chain has period d, there exists a state ig such that P ;,(d) > 0. For this state i,
let C),(ip) denote the set of states that reachable from iy in n hops. We make the following claim:

o If j € Cp(ip) and j € Cy(ig) with n’ > n, then n’ = n + kd for some integer k

To prove this claim, we observe that irreducibility of the Markov chain implies there is a sequence
of m hops from state j to state ¢g. Since there is an n hop path from iy to j and an m hop path
from j back to ig, n +m = kd for some integer k. Similarly, since there is an n’ hop path from ig
to j, n' +m = k'd for some integer k’. Thus

n' —n=(n"+m)—(n+m)=(k—k)d (1)

Now we define -
Cn: U Cn+kd<i0)a n:O,l,...,d—l. (2)

k=0

Because the chain is irreducible, any state ¢ belongs to some set C),(ip), and thus any state i
belongs to at least one set C,,. By our earlier claim, each node ¢ belongs to exactly one set C,.
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Hence, {Cy,...,Cq_1} is a partition of the states of the states of the Markov chain. By construction
of the set Cy,(ip), there exists states i € Cy(ig) and j € Cp41(ip) such that P;; > 0. Hence there
exists ¢ € (), and j € Cp41 such that P;; > 0.

Now suppose there exists states i € C,, and j € Cy4y, such that Pj; > 0 and m > 1. In this
case, the sequence of n + kd hops from ig to ¢ followed by one hop to state j is an n + 1 + kd hop
path from iy to j, implying j € C,+1. This contradicts the fact that j cannot belong to both Cj 11
and Cj,+m. Hence no such transition from i € C), to j € Cj,4py, is possible.

Problem 12.8.1 Solution
A careful reader of the text will observe that the Markov chain in this problem is identical to the
Markov chain introduced in Example 12.21:

I-p

The stationary probabilities were found in Example 12.26 to be
7= (1 —a)d, i=0,1,2,... (1)

where o = p/(1 — p). Note that the stationary probabilities do not exist if & > 1, or equivalently,
p>1/2.

Problem 12.8.2 Solution

If there are k customers in the system at time n, then at time n + 1, the number of customers in
the system is either n — 1 (if the customer in service departs and no new customer arrives), n (if
either there is no new arrival and no departure or if there is both a new arrival and a departure)
or n + 1, if there is a new arrival but no new departure. The transition probabilities are given by
the following chain:

I-p 1-0—8 1-0-8

where a = p(1 — ¢q) and § = ¢(1 — p). To find the stationary probabilities, we apply Theorem 12.13
by partitioning the state space between states S = {0,1,...,i} and S’ = {i + 1,7+ 2,...} as shown
in Figure 12.4. By Theorem 12.13, for state i > 0,

T = Ti410. (1)

This implies w11 = (a/d)m;. A cut between states 0 and 1 yields m; = (p/d)m. Combining these
results, we have for any state ¢ > 0,
P/ i—1
T = = <—> o (2)

AN
Under the condition a < 9, it follows that

imzﬂo—#ﬂgi%(%)i_l:m <1+157/j/6> (3)
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since p < ¢ implies a/d < 1. Thus, applyin .m; = 1 and noting § — a = ¢ — p, we have
p < ¢ imp / , applying > g q—p,

. q o p p/(1—p) """ P
Chs Z<1—p><1—q>{q/<1—q>] i @)

Note that o < 4 if and only if p < ¢, which is both sufficient and necessary for the Markov chain
to be positive recurrent.

Problem 12.9.1 Solution
From the problem statement, we learn that in each state ¢, the tiger spends an exponential time
with parameter \;. When we measure time in hours,

M=¢gn=1/3  M=q2=1/2  A=g=2 (1)

The corresponding continous time Markov chain is shown below:

The state probabilities satisfy

1 1 1
Zpn = 2 T — = -1 9
3P0 = 2p2 5P1 = 3P0 po+p1+p2 (2)
The solution is
[Po P1 pz] = [6/11 4/11 1/11] (3)

Problem 12.9.2 Solution
In the continuous time chain, we have states 0 (silent) and 1 (active). The transition rates and the
chain are

1
Qo =17~ 0.7143 qi0 = 1.0 (1)

1
The stationary probabilities satisfy (1/1.4)pg = p1. Since pg + p1 = 1, the stationary probabilities
are

5iTE PTnTh @
In this case, the continuous time chain and the discrete time chain have the exact same state
probabilities. In this problem, this is not surprising since we could use a renewal-reward process
to calculate the fraction of time spent in state 0. From the renewal-reward process, we know that
the fraction of time spent in state 0 depends only on the expected time in each state. Since in
both the discrete time and continuous time chains, the expected time in each state is the same, the
stationary probabilties must be the same. It is always possible to approximate a continuous time
chain with a discrete time chain in which the unit of time is chosen to be very small. In general
however, the stationary probabilities of the two chains will be close though not identical.

Po
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Problem 12.9.3 Solution
From each state 4, there are transitions of rate ¢;; = 1 to each of the other k — 1 states. Thus each
state ¢ has departure rate v; = k — 1. Thus, the stationary probabilities satisfy

i#]

It is easy to verify that the solution to these equations is

1 .

Problem 12.9.4 Solution

In this problem, we build a two-state Markov chain such that the system in state i € {0,1} if
the most recent arrival of either Poisson process is type 7. Note that if the system is in state 0,
transitions to state 1 occur with rate A;. If the system is in state 1, transitions to state 0 occur at
rate A\g. The continuous time Markov chain is just

A,

OWR0

Ay

The stationary probabilities satisfy poA1 = p1Ag. Thus p1 = (A1/Xo)po. Since pg + p1 = 1, we have
that

po+ (A1/Ao)po = 1. (1)
This implies
Ao A1
= Ph= , (2)
Ao+ M\ Ao+ A1
It is also possible to solve this problem using a discrete time Markov chain. One way to do this is
to assume a very small time step A. In state 0, a transition to state 1 occurs with probability A1 A;
otherwise the system stays in state 0 with probability 1 — A1 A. Similarly, in state 1, a transition to
state 0 occurs with probability A\gA; otherwise the system stays in state 1 with probability 1 — AgA.
Here is the Markov chain for this discrete time system:

Pbo

1-L,A 1-A,A
A

Not surprisingly, the stationary probabilities for this discrete time system are

Ao A1
= —, T = .
Ao+ A1 ! Ao+ A1

0

3)

Problem 12.10.1 Solution
In Equation (12.93), we found that the blocking probability of the M/M/c/c queue was given by
the Erlang-B formula

PIB) =Py (o) = o )
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The parameter p = A\/u is the normalized load. When ¢ = 2, the blocking probability is

2
p=/2
P[B] = 7 (2)
1+ p+p?/2
Setting P[B] = 0.1 yields the quadratic equation
2 2
2

—_Z,_Z2 -0 3
PP 3)

The solutions to this quadratic are

1419 A
=—3 (4)

The meaningful nonnegative solution is p = (1 + v/19)/9 = 0.5954.

Problem 12.10.2 Solution

When we double the call arrival rate, the offered load p = \/u doubles to p = 160. However, since
we double the number of circuits to ¢ = 200, the offered load per circuit remains the same. In this
case, if we inspect the system after a long time, the number of calls in progress is described by the
stationary probabilities and has PMF

2200 k/k'

Py (n) = )
0 otherwise

) —0.1,....200
{ (1)

The probability a call is blocked is

200/200|
S ot /k!
Note that although the load per server remains the same, doubling the number of circuits to 200
caused the blocking probability to go down by more than a factor of 10 (from 0.004 to 2.76 x 1074).
This is a general property of the Erlang-B formula and is called trunking efficiency by telephone
system engineers. The basic principle ss that it’s more efficient to share resources among larger
groups.
The hard part of calculating P[B] is that most calculators, including MATLAB have trouble
calculating 200!. (In MATLAB, factorial is calculated using the gamma function. That is, 200! =
gamma(201).) To do these calculations, you need to observe that if g, = p™/n!, then

P[B] = Py (200) = =276 x 1074 (2)

dn+1 = %C_Infl (3)

A simple MATLAB program that uses this fact to calculate the Erlang-B formula for large values
of ¢ is

function y=erlangbsimple(r,c)
%load is r=lambda/mu
Jnumber of servers is c
p=1.0;
psum=1.0;
for k=1:c
p=p*r/k;
psum=psum+p;
end
y=p/psum;
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Essentially the problems with the calculations of erlangbsimple.m are the same as those of cal-
culating the Poisson PMF. A better program for calculating the Erlang-B formula uses the im-
provements employed in poissonpmf to calculate the Poisson PMF for large values. Here is the
code:

function pb=erlangb(rho,c);
%Usage: pb=erlangb(rho,c)
%returns the Erlang-B blocking
%probability for sn M/M/c/c
%queue with load rho

pn=exp (-rho) *poissonpmf (rho,0:c);
pb=pn(c+1)/sum(pn) ;

Problem 12.10.3 Solution

In the M/M/1/c queue, there is one server and the system has capacity c¢. That is, in addition to
the server, there is a waiting room that can hold ¢ — 1 customers. With arival rate A and service
rate u, the Markov chain for this queue is

A A A A
u u u H
By Theorem 12.24, the stationary probabilities satisfy p,—1A = p;u. By defining p = A\/mu, we

have p; = pp;—1, which implies

Pn = p"Po n=0,1,....c (1)

applying the requirement that the stationary probabilities sum to 1 yields

C
Yovi=po[l+p+p e+ p]=1 (2)
i=0
This implies
1—p
Dbo = 1——pc+1 (3)

The stationary probabilities are

(1—p)p"

pn: 1_pc+1

Problem 12.10.4 Solution

Since the arrivals are a Poisson process and since the service requirements are exponentially dis-
tributed, the set of toll booths are an M /M /c/oo queue. With an arrival rate of A and a service
rate of = 1, the Markov chain is:

A A A A A
OEROENR O UG W
u 2u cu cu cu
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In the solution to Quiz 12.10, we found that the stationary probabilities for the queue satisfied

_ pop™/n! n=12,....c (1)
bn po(p/c)" “pclc! m=c+1,c+2,...

where p = A/u = A. We must be sure that p is small enough that there exists pp > 0 such that

om0 3 (1)) ®

n=c+1
This requirement is met if and only if the infinite sum converges, which occurs if and only if
(PN (P
> (0) =2(f) < ®)
n=c+1 j=1

That is, po > 0 if and only if p/c < 1, or A < ¢. In short, if the arrival rate in cars per second is
less than the service rate (in cars per second) when all booths are busy, then the Markov chain has
a stationary distribution. Note that if p > ¢, then the Markov chain is no longer positive recurrent
and the backlog of cars will grow to infinity.

Problem 12.10.5 Solution

(a) In this case, we have two M/M/1 queues, each with an arrival rate of A\/2. By defining
p = A/u, each queue has a stationary distribution

o= (1=p/2)(p/2"  n=01,... (1)

Note that in this case, the expected number in queue 7 is

> 2
=3 = — @)

The expected number in the system is

B[N+ BN = 1= (3)

(b) The combined queue is an M /M /2/0co queue. As in the solution to Quiz 12.10, the stationary
probabilities satisfy

| pop™/n! n=1,2
b= { pop"2p?)2 m=3,4,... @

The requirement that 2 p, = 1 yields

2 2 -1

pp p/2 1—p/2
=(1+p+5+5 —

Po ( p ) 1+ p/2

2 " 21— p/2
The expected number in the system is E[N]| = >, np,. Some algebra will show that

(5)

E[N] = ﬁ (6)

We see that the average number in the combined queue is lower than in the system with individual
queues. The reason for this is that in the system with individual queues, there is a possibility that
one of the queues becomes empty while there is more than one person in the other queue.
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Problem 12.10.6 Solution

The LCFS queue operates in a way that is quite different from the usual first come, first served
queue. However, under the assumptions of exponential service times and Poisson arrivals, customers
arrive at rate A and depart at rate y, no matter which service discipline is used. The Markov chain
for the LCFS queue is the same as the Markov chain for the M /M /1 first come, first served queue:

) A A A

i u i i
It would seem that the LCFS queue should be less efficient than the ordinary M /M /1 queue because
a new arrival causes us to discard the work done on the customer in service. This is not the case,
however, because the memoryless property of the exponential PDF implies that no matter how

much service had already been performed, the remaining service time remains identical to that of
a new customer.

Problem 12.10.7 Solution
Since both types of calls have exponential holding times, the number of calls in the system can be
used as the system state. The corresponding Markov chain is

Ath A+h A A A
OGN
1 c-r c-r+l1 c-1 c

When the number of calls, n, is less than ¢ — r, we admit either type of call and ¢p 41 = A+ h.
When n > ¢ —r, we block the new calls and we admit only handoff calls so that g, 41 = h. Since
the service times are exponential with an average time of 1 minute, the call departure rate in state
n is n calls per minute. Theorem 12.24 says that the stationary probabilities p,, satisfy

A+ h
Lpn_l n=12...,c—r
Pn = )\n (1)
—Pn—1 n=c—r+1l,c—r+2,...,c
n
This implies
A+ h)"
#po n=12...,c—r
Pn = ()\ Z.h)c—r)\n—(c—r) (2)
' pg n=c—r+l,c—r+2,...,c
n!

The requirement that ), | p, = 1 yields

c—r X+ A" o c )\n—(c—r)
Po 2}%+(>\+h) Z1T =1 (3)
n= n=c—r-+

Finally, a handoff call is dropped if and only if a new call finds the system with ¢ calls in progress.
The probability that a handoff call is dropped is

A+ h)STTAT A+ h)TTA /!
PlH] =p. = %po TS (A+h)’(L Ai—h C—T/ ¢ An (4)
' Yo+ ()X

n=0 nl n=c—r+1 nl
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Problem 12.11.1 Solution
Here is the Markov chain describing the free throws.

Note that state 4 corresponds to “4 or more consecutive successes” while state —4 corresponds to
“4 or more consecutive misses.” We denote the stationary probabilities by the vector

/

T = [7L4 MT_3 TW_o W_1 TWo T T T3 7T4] . (1)
For this vector 7r, the state transition matrix is
09 0 O 0 0 01 0 0 07
0.8 0 0 O 002 0 0 O
0O 07 0 O 003 O 0 O
0O 0 06 0 004 O 0 O
P=|0 0O 0O 05 005 0 0 O (2)
0O 0 O 04 0 0O 06 0 O
0o 0 0 030 0O 0 07 O
0O 0 0 020 0 0 0 08
L0 0 0 01 0 0O 0 0 0.9]

To solve the problem at hand, we divide the work into two functions; freethrowmat (n) returns
the n step transition matrix and freethrowp(n) that calculates the probability of a success on the
free throw n.

function Pn=freethrowmat(n); function ps=freethrowp(n);
P=[0.9 O 0 0 0 0.10 0 0;. PP=freethrowmat (n-1) ;
0.8 0 0 0 0 0.20 0 0;. pO=[zeros(1,4) 1 ...
0O 0.70 O 0 0.30 0 O0;. zeros(1,4)];
0O 0 0.60 0 0.40 0 0;. ps=pO*PP*0.1%(1:9)’;
0 0 0 0.50 0.50 0 0;
0 0 0 0.4 0 0 0.60 0;
0 0 0 0.3 0 0 O 0.7 0;...
O 0 O 0.20 0 O 0 0.8;..
O 0 O 0.10 O O O 0.9];
Pn=P"n;

In freethrowp.m, pO is the initial state probability row vector z’(0). Thus pO*PP is the state
probability row vector after n — 1 free throws. Finally, pO*PP*0.1%(1:9)° multiplies the state
probability vector by the conditional probability of successful free throw given the current state.
The answer to our problem is simply
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>> freethrowp(11)
ans =
0.5000

>>
In retrospect, the calculations are unnecessary! Because the system starts in state 0, symmetry
of the Markov chain dictates that states —k and k£ will have the same probability at every time
step. Because state —k has success probability 0.5 — 0.1k while state k& has success probability
0.5+ 0.1k, the conditional success probability given the system is in state —k or k is 0.5. Averaged
over k =1,2,3,4, the average success probability is still 0.5.

Comment: Perhaps finding the stationary distribution is more interesting. This is done fairly
easily:

>> p=dmcstatprob(freethrowmat (1)) ;

>> p’

ans =

0.3123 0.0390 0.0558 0.0929 0 0.0929 0.0558 0.0390 0.3123

About sixty precent of the time the shooter has either made four or more consecutive free throws
or missed four or more free throws. On the other hand, one can argue that in a basketball game,
a shooter rarely gets to take more than a half dozen (or so) free throws, so perhaps the stationary
distribution isn’t all that interesting.

Problem 12.11.2 Solution
In this problem, we model the system as a continuous time Markov chain. The clerk and the
manager each represent a “server.” The state describes the number of customers in the queue and
the number of active servers. The Markov chain issomewhat complicated because when the number
of customers in the store is 2, 3, or 4, the number of servers may be 1 or may be 2, depending on
whether the manager became an active server.

When just the clerk is serving, the service rate is 1 customer per minute. When the manager
and clerk are both serving, the rate is 2 customers per minute. Here is the Markov chain:

A A A A A A A

In states 2¢, 3¢ and 4c, only the clerk is working. In states 2m, 3m and 4m, the manager is also
working. The state space {0, 1,2c, 3¢, 4c,2m,3m,4m,5,6,...} is countably infinite. Finding the
state probabilities is a little bit complicated because the are enough states that we would like to
use MATLAB; however, MATLAB can only handle a finite state space. Fortunately, we can use
MATLAB because the state space for states n > 5 has a simple structure.

We observe for n > 5 that the average rate of transitions from state n to state n + 1 must equal
the average rate of transitions from state n + 1 to state n, implying

ADn = 2Dn+1, n=>5,6,... (1)
It follows that p,+1 = (A\/2)p, and that

Dp = oz"_5p5, n=>5,6,..., (2)
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where a = A < 2 < 1. The requirement that the stationary probabilities sum to 1 implies

4 3]
L=po+p1+ > (Pje+pjm)+ Y _n (3)
7j=2 n=>5
4 o)
=po+p1+ Z(pjc + Pjm) + Ps Z o’ (4)
7j=2 n=>5
. b
5
=po+p1+ Y (Pje+ Pim) + T—a (5)
=2

This is convenient because for each state j < 5, we can solve for the staitonary probabilities. In
particular, we use Theorem 12.23 to write > >, r;;p; = 0. This leads to a set of matrix equations
for the state probability vector

/
P=[p0 P1 D2 P3c P3¢ Pic P2m D3m Pim D5 (6)

The rate transition matrix associated with p is

[P0 P1 P2c D3¢ Pic DP2m DP3m  Pim D5
0O X O 0 0 0 0 0 0
1 0 A 0 0 0 0 0 0
0 1 0 A 0 0 0 0 0
0 0 1 0 A 0 0 0 0

Q= 0O 0 O 1 0 0 0 0 A (7)

0o 2 0 0 0 0 A 0 0
0O 0 0 0 0 2 0 A 0
0O 0 O 0 0 0 2 0 A

L0 0 O 0 0 0 0 2 0]

where the first row just shows the correspondence of the state probabilities and the matrix columns.
For each state i, excepting state 5, the departure rate v; from that state equals the sum of entries
of the corresponding row of Q. To find the stationary probabilities, our normal procedure is to
use Theorem 12.23 and solve p’R = 0 and p’l = 1, where R is the same as Q except the zero
diagonal entries are replaced by —v;. The equation p’1 = 1 replaces one column of the set of matrix
equations. This is the approach of cmcstatprob.m.

In this problem, we follow almost the same procedure. We form the matrix R by replacing
the diagonal entries of Q. However, instead of replacing an arbitrary column with the equation
p’'1 = 1, we replace the column corresponding to p; with the equation

b5
1_

Po + P1 + P2c + P3c + Pic + P2m + P3m + Dam + o =1. (8)

That is, we solve

pPR=[0 00000000 1]. (9)
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where

—A A 0 0 0 0 0 0 17
I —1-Xx X 0 0 0 0 0 1
0 1 —1-=X A 0 0 0 0 1
0 0 1 —1-X A 0 0 0 1
R=1|0 0 0 1 —1-X 0 0 0 1 (10)
0 2 0 0 0 —2-X A 0 1
0 0 0 0 0 2 —2—-X A 1
0 0 0 0 0 0 2 —2-X 1
L0 0 0 0 0 0 0 2 ]

Given the stationary distribution, we can now find E[N] and P[W].
Recall that N is the number of customers in the system at a time in the distant future. Defining

Pn = Pnc + Pnm, n= 273747 (11)
we can write
[e'e) 4 o)
E[N] = Z npy, = Z npy, + Z npsa 0 (12)
n=0 n=0 n=>5

The substitution k = n — 5 yields

4 o)
E[N]=> npo+ps Y (k+5) (13)
n=0 k=0
4 00
= np+ps—— s > kot (14)
n=0 l1-a k=0

From Math Fact B.7, we conclude that

4
5 «
E[N]:;”p”+p5<1—a+(1_a)2> (15)
! 5— da
= nzzg)npn +p5(1 — a)z (16)

Furthermore, the manager is working unless the system is in state 0, 1, 2¢, 3¢, or 4c. Thus

PW] =1~ (po+p1+ p2e+ p3c + pac)- (17)

We implement these equations in the following program, alongside the corresponding output.
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function [EN,PW]=clerks(lam); >> [en05,pw05]=clerks(0.5)
Q=diag(lam*[1 1 1 1 0 1 1 1],1); en05 =
Q=Q+diag([1 1 1102 2 2],-1); 0.8217
Q(6,2)=2; Q(5,9)=lam; pw05 =
R=Q-diag(sum(Q,2)); 0.0233
n=size(Q,1); >> [en10,pwl0]=clerks(1.0)
a=lam/2; enl0 =
R(:,n)=[ones(1,n-1) 1/(1-a)]’; 2.1111
pv=([zeros(1,n-1) 1]1*R"(-1)); pwlo =
EN=pvx[0;1;2;3;4;2;3;4; ... 0.2222
(5-4xa)/(1-a)"2]; >> [enl15,pwlb]=clerks(1.5)
PW=1-sum(pv(1:5)); enls =
4.5036
pwlb =
0.5772
>>

We see that in going from an arrival rate of 0.5 customers per minute to 1.5 customers per
minute, the average number of customers goes from 0.82 to 4.5 customers. Similarly, the probability
the manager is working rises from 0.02 to 0.57.

Problem 12.11.3 Solution

Although the inventory system in this problem is relatively simple, the performance analysis is
suprisingly complicated. We can model the system as a Markov chain with state X, equal to
the number of brake pads in stock at the start of day m. Note that the range of X,, is Sx =
{50,51,...,109}. To evaluate the system, we need to find the state transition matrix for the
Markov chain. We express the transition probabilities in terms of Pg(-), the PMF of the number
of brake pads ordered on an arbitary day. In state i, there are two possibilities:

e If 50 < ¢ < 59, then there will be min(i, K) brake pads sold. At the end of the day, the
number of pads remaining is less than 60, and so 50 more pads are delivered overnight. Thus
the next state is j = 50 if K > i pads are ordered, ¢ pads are sold and 50 pads are delivered
overnight. On the other hand, if there are K < i orders, then the next state is j = i — K + 50.
In this case,

P = P[KZZ] J =90, (1)
Y| Pg(504+1—3) j=51,52,...,50+1.
e If 60 <7 <109, then there are several subcases:

— j = 50: If there are K > i orders, then all i pads are sold, 50 pads are delivered overnight,
and the next state is j = 50. Thus

P;=PIK>i, j=50. (2)

— 51 <5 <59: If 50 + ¢ — 5 pads are sold, then j — 50 pads ar left at the end of the day.
In this case, 50 pads are delivered overnight, and the next state is j with probability

P;j = P (50 +i — j), j=51,52,...,59. (3)

— 60 < j < If there are K = i — j pads ordered, then there will be 57 > 60 pads at the
end of the day and the next state is j. On the other hand, if K = 50 + ¢ — j pads are
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ordered, then there will be i — (50 + i — j) = j — 50 pads at the end of the day. Since
60 < 5 <109, 10 < j — 50 < 59, there will be 50 pads delivered overnight and the next
state will be j. Thus

Pij=Pg(i—j)+Px(50+i—j), j=60,61,...,i. (4)

— For ¢ < 7 <109, state j can be reached from state ¢ if there 50 + ¢ — j orders, leaving
i—(5041i—j) = j—50 in stock at the end of the day. This implies 50 pads are delivered
overnight and the next stage is j. the probability of this event is

Pyj=Pg(50+i—j), j=i+1,i+2,...,109. (5)

We can summarize these observations in this set of state transition probabilities:

( P[K > 1] 50 < i < 109, j = 50,
Py (50 +i — 5) 50 < i< 59,51 <j <5044,
Py (50 +i — ) 60 < i< 109,51 < j < 59,
P = o o : T (6)
Pr (i—j)+ Px (50+i—j) 60 <1i<109,60<j<i,
Pr (50 +1i —j) 60 <:<108,7+1< 75 <109
0 otherwise

Note that the “0 otherwise” rule comes into effect when 50 < i < 59 and j > 50 + . To simplify
these rules, we observe that Pk (k) = 0 for £ < 0. This implies Pg (50 +i — j) = 0 for j > 50 + i.
In addition, for j > i, Pg(i —j) = 0. These facts imply that we can write the state transition
probabilities in the simpler form:

P[KZZ] 50 <1 <109, 5 = 50,
p.o_ ) Pc(50+i—j) 50 <1<59,51 <j (7)
ij = PK(50+’i_j) 60 <1 <109,51 <35 <59,

Pr (i—j)+ Px (50+i—j) 60 <1i<109,60 < j
Finally, we make the definitions
Bi = P[K >1], Y& = Pr (50 + k), Or = Pr (k) + Pg (50 + k). (8)
With these definitions, the state transition probabilities are
Bi 50 <7 <109,5 = 50,
50 <4<59,561 <j

) i
Py = vi—j 60 <@ <109,51 < j <59, )

8 60<i<109,60<;j
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Expressed as a table, the state transition matrix P is

i\j| 50 51 --- 59 60 --- .- .- ... 109
50 [ B 7o o e o o o o o s
51 | Bs1 70 : ' :
: : : C v . :
59 | Bso 8 Y0 V=1 o V=9 o Y=50
60 ﬁGO Y9 A M (50 ce 5_9 R 5_49 (10)
79 579
s, '
109 | Bige 758 -+ Y50 Oa9 cc+ Jg e+ oo &

In terms of MATLAB, all we need to do is to encode the matrix P, calculate the stationary
probability vector 7r, and then calculate E[Y], the expected number of pads sold on a typical day.
To calculate E[Y], we use iterated expectation. The number of pads ordered is the Poisson random
variable K. We assume that on a day n that X,, = ¢ and we calculate the conditional expectation

E[Y|X, =i] = E [min(K, )] Z]PK )+ iP[K >i]. (11)

Since only states ¢ > 50 are possible, we can write

48
ElY|Xy ==Y jPx(j)+ Z jPk (j) +iP[K >1i]. (12)
j=0 =49

Finally, we assume that on a typical day n, the state of the system X, is described by the stationary
probabilities P[X,, = i] = m; and we calculate

109
E[Y]=)_ E[Y|X,=i]m. (13)
=50

These calculations are given in this MATLAB program:
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function [pstat,eyl=brakepads(alpha); The first half of brakepads.m constructs P to cal-

s=(50:109) ’; culate the stationary probabilities. The first col-
beta=1-poissoncdf (alpha,s-1); umn of P is just the vector

grow=poissonpmnf (alpha,50+(-1:-1:-59));

gcol=poissonpmf (alpha,50+(-1:58)); beta =[50 - - 5109]’_ (14)

drow=poissonpmf (alpha,0:-1:-49);
dcol=poissonpmf (alpha,0:49) ;
P=[beta,toeplitz(gcol,grow)];
P(11:60,11:60)=P(11:60,11:60) ...
+toeplitz(dcol,drow) ;
pstat=dmcstatprob(P);
[I,J]=ndgrid(49:108,49:108) ; grow =[y-1 7-2 ‘- 7Y-50] (15)
G=J.*(I>=J); geol=[v_1 Yo -+ s8] (16)
EYX=(G*gcol)+(s.*beta) ;
pk=poissonpmf (alpha,0:48);
EYX=EYX+(0:48) *pk;
ey=(EYX’)*pstat;

The rest of P is easy to construct using toeplitz
function. We first build an asymmetric Toeplitz
matrix with first row and first column

Note that d, = Pg (k) + k. Thus, to construct the Toeplitz matrix in the lower right corner of
P, we simply add the Toeplitz matrix corresponding to the missing P (k) term. The second half
of brakepads.m calculates E[Y] using the iterated expectation. Note that

EYX = [E[Y]|X, =50] - E[Y|X, =109]]". (17)
The somewhat convoluted code becomes clearer by noting the following correspondences:
48 i—1
EY|X,=i=Y jPk(j)+ Y jPx(j)+iP[K >1i]. (18)
j=0 j=49 >

s.*beta

(0:48)#pk  Gkgcol

To find E[Y], we execute the commands:

>> [ps,ey]=brakepads(50) ;

>> ey

ey =

49.4154

>>
We see that although the store receives 50 orders for brake pads on average, the average number
sold is only 49.42 because once in awhile the pads are out of stock. Some experimentation will show
that if the expected number of orders « is significantly less than 50, then the expected number of
brake pads sold each days is very close to a. On the other hand, if a > 50, then the each day the
store will run out of pads and will get a delivery of 50 pads ech night. The expected number of
unfulfilled orders will be very close to a — 50.

Note that a new inventory policy in which the overnight delivery is more than 50 pads or the
threshold for getting a shipment is more than 60 will reduce the expected numer of unfulfilled
orders. Whether such a change in policy is a good idea depends on factors such as the carrying
cost of inventory that are absent from our simple model.

Problem 12.11.4 Solution

This problem is actually very easy. The state of the system is given by X, the number of cars in
the system.When X = 0, both tellers are idle. When X = 1, one teller is busy, however, we do not
need to keep track of which teller is busy. When X = n > 2, both tellers are busy and there are
n — 2 cars waiting. Here is the Markov chain:
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A ) A A A
1 2 2 2 2
Since this is a birth death process, we could easily solve this problem using analysis. However,

as this problem is in the MATLAB section of this chapter, we might as well construct a MATLAB
solution:

function [p,enl=veryfast2(lambda); The code solves the stationary distribution and the ex-
c=2%x[0,eye(1,8)]7; pected number of cars in the system for an arbitrary
r=lambda*[0,eye(1,8)]; arrival rate .

Q=toeplitz(c,r);

Q(2,1)=1;

p=cmcstatprob(Q) ;

en=(0:8)*p;

Here is the output:

>> [p,en]=veryfast2(0.75);
>> p’
ans =
0.4546 0.3410 0.1279 0.0480 0.0180 0.0067 0.0025 0.0009 0.0004
>> en
en =
0.8709
>>

Problem 12.11.5 Solution

Under construction.

Problem 12.11.6 Solution

Under construction.

Problem 12.11.7 Solution

Under construction.

Problem 12.11.8 Solution

Under construction.

Problem 12.11.9 Solution

Under construction.
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