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Chapter 3

Two or more Random Variables
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@ Continues
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functions of Random Variables
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Convolutional Integral

oD

1f (z) = J x(x) fy(z x) odx Xowd Y ore S.1

E'X&mple—g
X io a .y with a Uniform c/ikripulion over Lo.g) , Centd Y

is C P\\/ wilh o Unform d»'_SLf':'b\/{.x'or\ ove~ L 2, '43 ) A s &

-(x(x)= L a<x\<57 ‘(y()’)= 1 agyshb
-Q b-a
@) O . O O.ov
fx(x) =) osxss»? 1(,v(>’) =) 2<ysY
S 2
@) O.wv @) O.wv
B +x + ty
fo) S A Y
1(2('4) = ”u) f(u-x) Iy(H—X) = —;7 2<Y-xgY
1
O
‘Fz(‘” = f "E = f24)- /s O Sis2
0
4
STUDENTS-HUB.com 6 ] I Uploaded By: Jibreel Bornat



2<oLicgd | andrg, 058 2
= -FZLZ):O , 2<0

-(2(2)

]

O N
an N
>
>
+—
>
N
|
X

‘fz(Z)

]

259 Liceb |l a3 dips, .05 2O
.’. -FZLZ):O p 2>q

'[2(2) - o
\/io (z-2)
/s

EL‘J@’.‘BM“? )

Z<p0 or 2>0q
22 Y
Ysz< =+

STUDENTS- 7<2<9

[ ]

Z-Y Z2-2 0O

2-2>50 => 272
2-Y<o => zZ< Y

2-Y70 => =2>Y4
Z2-2<% => 5<7

—

O Z-y S 2-2

2-4y<5 =y z2<q
2-276 =>27%

Becrse we ore oleal;ng with
Pyly) Intervel which is [C2,4])

Uploaded By: Jibreel Bornat



