
Stat 351 Fall 2015
Assignment #5 Solutions

Problem 1: We find

P (X < Y < Z) =

∫∫∫
{x<y<z}

f(x, y, z) dx dy dz.

Since f(x, y, z) = e−x−y−z for 0 < x, y, z <∞, the six equivalent iterated integrals for this expres-
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All of them integrate to 1/6; for example, the first of these iterated integrals is∫ ∞
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as expected.


