












Bonus problem: 

Let X have an exponential distribution with parameter λ ( > 0 ) and c be a positive constant.  

(a) Find P( X ≤ x | X > c ) for all possible values of x. This is the “conditional CDF” of X 
given X > c.  

(b) Now find the “conditional PDF” of X given X > c from part a. Verify that it is a valid 
PDF. This is called a ‘Shifted exponential distribution’. 

(c) Now find E ( X | X > c ), i.e. the expectation of the conditional distribution (or conditional 
expectation) of X given X > c from part b.  

(d) How can you obtain the answer of part c without doing any integration? Write a brief 
explanation. 
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