



































































































































134 left
warmup 10 00 10 10

Let X n Ug yuca for to iidUco

The Joint densityfyycx.ge Ily
Day where c 61,3

for 03 2421

Find the density of Z Y y
what distribution is Z i z

Hint Use the convolution formula face f x xtz dx

c G's
fz z Ext x z x I At D It

0 I Z

Cz 1 2 X X dx

ctfu E E I
CZ III EY 2 1 27

z n Bete 2,9

Yg Uh should have the same

Upr
BetaKintail distribution as

Ug
O
Uan Bete 2,1041






































































































































Announcement Witz Friday 4 22 take home

Mbf Chap 4 Skip Sec 4.3
Chan 5

review materials coming
Lasttime
Secy Density

Convolution Formula of S XtY

Assure X 0 Y 0

s far s s axÉ L convolution
formula for
densities

triangular density
let x y int Uco

Y as
SIXTY

f is s for o i s
2 S to ICSC2

Convolutionformlafortyxforoc

Let X n Ug Yuca for to iid Uco

The Joint density fy 65 61,3 Ily Day

Let Z Y X for 03 2421






































































































































I Z
YM y xtZ

Picture
I fay 70 for X Y

I
X

For a fixed Z what is the largest
value of X

E what goes here
remember
that this
must be a

f z f x Xt 2 DX function of
9 Z since Z

XOfixed is fixed
L Z

fz e f x xtZJdx convolution
formula

X O

Today see Bp 3557 Uniform spacing
Sec 5,4 More Convolution Formulas

Seca Conditional Distribution Expectation






































































































































see i3p 3557Uniformspacing

we saw above
Let X n Ug Yu Uca for to iid Uco

then Z Y y r Bete 2,9

we know Ya Y and U2
both are Beta 2,9

moregenerally funiform Spacing

You randomly throw n dart at Io i

For osasatken
YangUca is

UghBetalign
Kt

i






































































































































93gtyfrmulafordens.tyotrat.io
let Z E
Find felt

YezflorePicture

ptttde.EEE3 ds
I a dy IEEE ex

CAN areas
dayEttdx X

D

P Zedz SP ZedE Edt

fzadz
to dy xdz

Ffa zx dydX
Teo






































































































































FEE Iffy x dy Iif Ioinden formula

I.EC yc x

Éet x y Expo Z fan É
Find fzed

Hint use convolution formula

fz ÉÉÉÉÉÉÉ
noammacris

F I A 1,5 é
O N variable part of

Gamma r2,4 1 2

tmI
to

OECD





























































































































Sect ConditionalDistribution Discrete case

let X N discrete Rus u jointdistribution Patina

Baseffman
Puffin

PAA Na PAIN_n P Na

PIKA P X x Na

PLAIN PINA

y
bosses in 1 min

y
green

busses in 1min

X X X X X XPlan EYED
x green busses in I may

PA xtn n Iy.PE p prob a bus is green
Find P xx N superposition of 2 poison

Processes
P xx EILEAN n Plan

xu Pois ap by Pais

EIEIpqntej.IO
t.it

avg.gg

s

Finish

é ÉI xnp.is xD




