Proof that random variable having the memoryless property is exponentially distributed. 

Suppose that a random variable  X  is not constant, memoryless and 
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; repeating the last step  n  times we obtain 
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, and 
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The function  
[image: image22.wmf](

)

t

y

 monotonically decreases; for any real  
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; by continuity of the exponential function  
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