[image: image1.png]Ross # 7.25) Let X1, X3.... be a sequence of independent and identi-
cally distributed continuous random variables. Define the random variable
N > 2 as the first point in which the sequence (X1,

ing, Le. if N = n, then

) stops decreas-
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(a) Compute the p.m.f. of N by first computing P(N > n).
(b) Show that E(N)





