Stochastic Process I Semester -II 01-02

http://www.isid.ac.in/∼athreya/lsmc03 Example Date: August 6th 2003

Consider the following distribution function F . Let

F (x) = ∫_x −∞ e^{−y} 2 2√ 2π dy x < 0 1 2 0 ≤ x < 1 1 x ≥ 1 Then consider the random variable X whose distribution is given by F . This random variable is neither discrete nor continuous.