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RT (t) = P (T > t)
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RS(t) = P (S > t)
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ln T ∼ N(µ, σ2)
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ZP_2O³Æ ¹ ¶8¹�� ¢ � \UT�\ £ �*QNWXQ © µ ±*R £ \UWXT0QN_2K%MÀZ £ � ©
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V2WdQNZ�MNWX¾2�*Z�WXKUTfZ�K Z�_2OiV2WdQNZPMPWX¾:�:Z�WdK%TfKU°
S
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P (S > T )
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V2WdQNZPMPWX¾:�:Z�WdK%T2Q«KU°

S
\UT:V

T # ¹ T�Z�_2\�Z=^]\UQNO � ¦=_�\�Z¯OaQNZ�Wdg§\,Z�O V2K �%KU����T:V #

»��,��¼�.<�$3 �

JLK%T2QNWXV2OaME\0Z��$RSO6KU°)R2�2g[R2Q�¦=_:O�MPO[Z�_2O Z�Wdg6O�ZPK¥°<\�W £ �:MPOE°�K%M�\�T2Oa¦ R:�2g6R Á
T
WXT g6K%T#ZP_2Q`Ä _�\UQiZ�_:O

MPO £ WX\U¾2W £ WdZ�� °��2T:^aZ�WdK%T
R(t) = e−t(t2 + 2t + 2)/2,

°�KUM
t > 0



� ­*_:K4¦�Z�_�\�ZºZP_2Oi^��2gE� £ \�ZPWd¿UO�_�\��]\�MPV�M�\�ZPO�°�K%M
T
WdQºY%Wd¿UO�T¥¾
�

Z(t) = t − ln(t2 + 2t + 2) + ln 2,
°�K%M

t > 0

¦=_2OaMPO
ln
WXQ«ZP_2OiT�\�ZP�2M�\ £ £ K%Y#\�MPWdZP_2g ©

( QPOiZ�_2WdQ«Z�K ��T2V�Z�_2Oi_�\��]\UMNV�MP\�Z�O °�K%M
T
©

­*_:K4¦�Z�_�\�ZºZP_2O³Æ �º� � °�K%M«Z�_2OiR2�:g6R � W © O ©
E(T )

� WdQ=k�Á�g6KUT
ZP_2Q`Ä ©
Á c O�MNO��%K%��g§\]�f�:QPO�Z�_�\,Z¯°�KUM=\ £X£ WXT#Z�OaY%O�MNQ

k ≥ 0
� ∫

∞

0
tke−tdt = k!

Ä ©

� _2O=R2�2g[R WXQ MNO�R�\UWdMPOaV ¦=_:O�T[WdZA°<\UW £ Q \�T2V WXQAZ�_:O�T[R2�:ZI¾�\U^ CEWXT#Z�KiK%R�O�MP\�Z�WdK%T WXg[g6OaV2W¨\,Z�O £ �6Á�ZP_2OºMPOaR�\UWXM
Z�Wdg6OaQ=\UMPOi\�QPQP�:g6OaV�Z�K ¾�O�j#Ä ©

¸ OaZ
N(t)

¾SO«ZP_2O=T
�2g�¾�O�MIKU°�°<\UW £ �2MPOaQÅ°�K%MAZ�_:OºR2�2g[R6WdT�Z�_2OºZ�Wdg6OLWXT#Z�OaMN¿�\ £
(0, t]

� V2O �2T2O�V[°�K%MI\ £X£
t > 0
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¼$� ¢ QPQP�:g6O�WXTfZP_2WXQºR�K%WXT#ZºZP_�\�Z¯\�°�ZPO�M=O]\U^`_¥MPOaR�\UWdM � ZP_2OiR2�2g[R¥WdQ=\UQ=Y%K$K*V�\UQ=T2O�¦ ©
� _�\,Z C
WdT2V�KU°ÅR:MPK$^�O�QNQ8WdQ
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� _�\,Z8WdQ�Áª\UR:R2MPK]±*WXg6\�Z�O £ �:Ä�ZP_2OiO�±*RSOa^aZPO�V�T
�2gE¾SOaM¯K�°�°<\UW £ �2MNO�Q«V:�2MPWdT2Y Z�_2O ��MNQNZ=Z�¦LK �%O�\UMPQ #
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!'��µ ±*R £ \�WXT�QP_2K%MÀZ £ � ¦=_�\�Z�WXQ;g[O]\UT#Z-¾#�ig6WdT2WXg6\ £ MPO�R2\UWXM � \UT:V³O�±:R £ \UWdT�¦=_#�i¦LOIZ�_:O�TE_2\�¿UO«\ ¬ K%WdQPQNK%T
R2MNK*^aO�QNQ¯¦=W¡Z�_ ® eiJºe � YUWd¿%OaT�¾#�

w(t) =
t2

t2 + 2t + 2
,
°�K%M

t > 0

� MPW¡Z�O�V2K�¦=T�Z�_2Oi^��:g�� £ \,Z�Wd¿UO ® eiJºe �
W (t)
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� WdT2V0Z�_2OiO�±:R�O�^�Z�OaV�T
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JLK%g[R�\UMNO Z�_2OiMNO�QP� £ Z=¦=WdZP_�ZP_2O�\UT2QÀ¦LOaM8WdT¥R�K%WdT
ZiÁ<¾�Äº\UT2V�^aK%g6g[O�T#Z ©
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