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Question 6.23

Question: In Exercise 6.1, we considered a random variable Y with probability
density function
2(1_.}/)7 OS}/SL
fly) =
0, elsewhere,

and used the method of distribution functions to find the density functions of:
Up=2Y —1, Us = Y2.

Use the method of transformation to find the densities of U; and Us.
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Question: In Exercise 6.1, we considered a random variable Y with probability
density function

fly) = {207
0, elsewhere,

and used the method of distribution functions to find the density functions of:
“Theotem

zél‘ev K0Y), wiere h 1 ';‘\mwz dvntion oR

¥ i4 & Fondonwetiable. falw T 47(R7'tw)) |Ah "L

Up=2Y —1, Us = Y2.

Use the method of transformation to find the densities of U; and Us
mewor OF Troartetmotions*

. dwy v VPR A ‘:“Ta 21y, 0 YECHD) it i mmerear
wiz 27=1 . (AGk f menolone * 37 T 2 s YE (0,2
,.lpu SH i oy . wy® MERE oy only puitive ® ’
v\.vl 1 y= - Tw: z 4
_mtiy ) dn3
Fuwne =) 15l 1ECo1) ! [ R
peens - wdr o L 3 weln ) Fy ey T 2T l“F“-T, o T
2 2
- L 0,1)
[l ER -l U3 B O
fitm) = =, " e filmy= g% 7)) ) % oawversiy or
o,  otkerwise 0 , cHeu.ae & TORONTO

William Hsu (UofT) Tutorial 13 ECO227Y5 2025/2026 3/5



Question: In Exercise 6.5, we considered a random variable Y that has a uniform
distribution on the interval [1,5]. The cost of delay is given by
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Use the method of transformations to derive the density function of U.
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Question 6.34

Question: A density function sometimes used by engineers to model lengths of

life of electronic components is the Rayleigh density, given by
- wehad g Jo Izl 7d=_:
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L=
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(a) If Y has the Rayleigh density, find the probability density function for
U=Y2
(b) Use the result of part (a) to find E(Y) and V(Y).
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