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(a) Estimate the mean and standard deviation of each random variable.
(b) Assume that the two random variables are statistically independent and nor-
mally distributed.
i. Consider the limit state function L = X; — X,. Compute the probability of
failure Py = P[L > 0]. Ts your computed answer exact or approximate?
ii. Now define the limit state function as L' = & —1. Compute the probability
of failure P = P[L’ > 0] (hint: linearize L'). Is your computed answer exact
or approximate?




