6 . 2 Calculate

; -
Fe(y)= [ 32dt=1("+1)
-1

for—1 <y <1
Fo(w)=PBY <u)=P (Y <4 =F (%) = g(;—j+1> for =3 < u <3

a.
Differentiating with respect to u, we have

)t 3<u<s
Jon () = { 0, elsewhere
b. Fy(u)=PB3-Y<u) =P 23-u)=1-Fy@-u)= =036 -u)?
for —1 < (3 —u) < lor2 < u < 4. Differentiating with respect to u, we have
( JB3-u)p, 2<u<4

fljg(U):{ 0, elsewhere
W= P (/i 5V £ ) = Fy () = By (V)

6. 1 O If Yy and Y5 are independent, then f(y), y2)
=18y —yi)ysfor0 <y < 1,0< g < 1.

Using the distribution function approach, we see

that Fyy (u) is the unshaded area in Figure 6.5.

Integrating the shaded area and subtracting from =
Y2

1, we have
Fy(u) = P(Y1Ys < ) i
1 1

=118 [ [ (v — i)y dyy dy I

u w/ys

—1-18 / (£-%+2) dy

= 9y? — 8u +6u’Inu for0 <wu <1
Figure 6.5

Differentiating with respect to u, we have
fulu) = 18u — 242 + %-3— + 18u? Inw = 18u{l — u +wInu) for0 < u <1
=0 elsewhere

6 . 1 2 This is similar to Exercise 6.11. From Exercise 4.7, f(y) = J% y > b so that
¥
N b 2 g =1 b
Fyly)=10 ;)[ tdt=1-2y2 b.

LetY = G(U)sothat U = G 1(Y)
Fy(y) = P(G(U> <y) = P(U < u) =, 0 < u<l,
Weneed u = | — '- ory = "!hus GU) = L A




