
In order to find the maximal value f such that Ch{ξ2
1 + ξ2

2 + ξ2
3 ≥ f} ≥ 0.9, where ξ1, ξ2, ξ3 are

hybrid variables defined as

ξ1 ∼ EXP(ρ1), with ρ1 = (1, 2, 3),
ξ2 ∼ EXP(ρ2), with ρ2 = (2, 3, 4),
ξ3 ∼ EXP(ρ3), with ρ3 = (3, 4, 5),

we perform the hybrid simulation with 5000 cycles and obtain f = 2.05.
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